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Statement as of June 30, 2015 of the Blue Care Network of MiChigan

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS. oot | seereeneeeas 754,520,938 | ....ooonrerrerierirninenees | e 754,520,938 | ............. 702,258,171
2. Stocks:
2.1 Preferred SIOCKS........cvueuirirrieecrieeric e senss st | eesisneseenees 3,688,894 | ..o | e 3,688,894 | ..o 4,627,688
2.2 COMMON SEOCKS. ..vveuuvereeeesrisneniseessesssesesesi bbbt esstennes | seeseesssons 143,066,560 |[.....ovvereeercrerecerrenninens | creneeeiens 143,066,560 | ............... 89,540,006
3. Mortgage loans on real estate:
BT FIESEIENS ..o | et | sebiens bbb | seeneb s (U PN
3.2 Other than firSEIENS. ........ccoii s enes | e snsssnses | sebississi bbbttt | seonesinss s (U O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).......ocvieiveiiieieiieete sttt b bbb b s s s b sebes s sesessssebassstessns | sbebessssesssissesessssessssnsesans | bessesesessssesassesesesesesssnss | ebessssssessssesessssesesnnnd 0 [
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES)........cvuieiteiiecieiieete ettt bbbt b s et s s s s b s b e s s sesessssebassstessns | sbebessssesssissesassesessssnsesans | besesessssssesessetesessssesssints | ebessssssessssesessssesesnand 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......cvvevererieisieesiesetesiess s ssssssens | seessssssessessssessessssssessens | sesssessssssssessssssessessnsons | svessssssssessssssessesssenes (01 T
5. Cash ($.....(20,307,033)), cash equivalents ($.....14,667,581)
and short-term investments ($.....650,928,050)............ucwvummrrrirremiereisesessesesesssssesesnes | srssnesenens 645,288,598 | .......cocvvrrrirrierrinenies | e 645,288,598 | ............. 701,985,485
6. Contract loans (including §.......... 0 PIEMIUM NOLES)......oveevievecrrieserriseessee e sessesteses s sessssssssssns | eresssssessesessesssssssssssssssses | sressesssssssesissessesssssssinss | esesssssesssissessssssssnsns (0 T
T DBIVALIVES. ..ottt | Hisb s | sebin bbb | sbnss s (U O
8. Other iNVESIEA @SSELS........c..uuvrireiririiiereeeis st enessenienssens | eresieneos 135,731,526 | .oooovverveeeerinecinnnrinens | cvvreeeiinns 135,731,526 | .......uce... 161,019,373
9. RECEIVADIES fOr SECUMHES. .......euurvereceeariireireiireries st sessssssnns | sonessnesesanens 1,129,705 | oo | s 1,129,705 | ..o 5,698,466
10.  Securities lending reinVested COlIALEral ASSELS............ceiiriveieieieresie et sessssens | eressssessesssssssssssesssssses | sesesssssssessesissessessessesnsns | sesisssssessesssessssssssssns 0 [
11, Aggregate Write-inS fOr INVESLEA @SSBLS.........cevvierciciciesce ettt sessees | onssssesssssssessessssnsnens [ R (O [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and aCCTUBM.............cccuiirirniiniisi s
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection.............ccccevveees | ceveereerrnnnes 73,652,584 | ................. 7,101,660 | ............... 66,550,924 | ............... 38,676,391
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PrEMIUMS).......c.cvrerinrerininns | orrrnresseeesessnssssssesssssees | eeessssssessssssssssssssessnnssns | sosssesssssssssssessensnssens 0 [
15.3  AcCrued retroSPECtVE PrEMIUMS...........euueuriiirrireireinereeseeeisesssseeeesssesseeesssssssessessssssessesne | sessssessessesssssssessessessssesss | tessessessssessessesssssssessessnss | sressessssessessssssessesesn 0 [
16. Reinsurance:
16.1 Amounts recoverable from reINSUFETS...........c...ururevenrrnremerneresesssneeesnsnseessenssenenes | cverennenns09,000,481 [ ivviiiiiiiinnieeiens | o) 65,060,481 | .......ccc..... 37,095,125
16.2 Funds held by or deposited with reinSUred COMPEANIES.........c.euevrirrireirriiriirieieissseeiees | seeseesesseessesssssseessesssesss | sessessessessssessesssssssessessess | soessessssessesessssessesseen 0 [
16.3 Other amounts receivable UNdEr rEINSUFANCE CONTACES...........c.crveuierriiriieresriieeierineens | rereesisesssesssssssessssssssesins | oressessessessessessessnnns | oesiesssesssesssssssesseneses (0
17.  Amounts receivable relating to Uninsured plans..............ccocveeieeieeeceeee e ssesssesens | creresesesnnens 7,800,582 | ..o | erereneienins 7,800,582 | ....ccvevnee. 7,514,402
18.1 Current federal and foreign income tax recoverable and interest thereon............ccooceveevvevveeieens | vevvverveveieieenne 179,167 | oo | cvvvrereseesenanns 179,167 | v 231,167
18.2 Net defErred taX @SSEL........c.cvcveeeeieeece ettt anns | sresaesensensesaesanes A5,167 [ oo | e 45167 | oo 45,167
19, Guaranty funds receivable OF ON AEPOSIL..........ccuerriririrrieisririssississse st ssssessssssssnsss | sesessessssssessesssssssssessesssns | sessessesssessessassssssnssasssnsns | sssessessessssssessessanssessn (01 U
20. Electronic data processing equipment and SOftWArE...........c.vvurrrrerreneenrerreneeniensssinsssseessssnns | vreessesennes 10,498,244 | ............... 10,498,244 | ..o (0 T
21, Furniture and equipment, including health care delivery assets ($.......... (0) JSSUUT ISP 10,477,735 | v 10,477,735 | oo (0 U
22.  Net adjustment in assets and liabilities due to foreign eXChange FAtES..........c.vvrrurririerinrrnines | ceereirrereesessiseesseiesineins | ressesessseessssssesssessessees | seeeesessssssessssesssseseees (0
23. Receivables from parent, subsidiaries and affiliates..............cccvuerercieieieiiesieieceeeeeee s | e 38,936,886 |...c.cerireiereriieieis | e 38,936,886 | .....coou... 17,954,694
24. Health care ($.....30,360,239) and other amounts reCeiVabIE..............co..evweerverveereeeeseeeseeeseerins | ceereeerseenees 30,375,617 | ovevvrereinne 15,378 | oo 30,360,239 | ...ocvevrene 20,461,256
25. Aggregate write-ins for other than iNvested aSSets............cocrveieicieciiesecse e | sversisnissead 4,373,164 | ... 3872674 | oo 500,490 | ...ccovuennan 653,553
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........c..veurmmreerrieiieeisssnessessesesesssssesssessssessssees | sesseseons 1,935,734,455 | ... 31,965,691 | .......... 1,903,768,764 | .......... 1,799,329,626
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS...........c.ocueveevieves | covereersieiriieisiesiesiesenes | cevesessessesssssesssssessssnss | sessessesssssssssssessesisend 0 [
28. Total (LINES 26 @NA 27).......oevverrrireeeicriierisesiresieseseessssesssesssesssssesssesssessssesssssesssssssssssssnns | sesessons 1,935,734,455 | ......ccceeen. 31,965,691 | .......... 1,903,768,764 | .......... 1,799,329,626
DETAILS OF WRITE-INS
10T, et | Hbsee et | senetse sttt | eressenns et (U
1102, Rt | HEseet iRttt | seesbee sttt | eressennt st (U RN
1103, R
1198. Summary of remaining write-ins for Line 11 from overflow page.........c.ccocovveveerierieeereeceeeiennnns
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE).......cvcvruieeirsrrieiseieiseieeisressesssssnisnes | sesreressssssssssssssnssnens {0 ] (01 {01 I 0
2501, Prepaitd BXDENSES. ......cucvveiteieiseietirieie s sttt b bbb s s bbbt es s s s sbesessesessnaens | sevessesesesenns 3,872,674 | ... 3,872,674 | oo 0 [
2502. Other aCCOUNLS FECEIVADIE. ...........vuureieerirerieiiresieei st | eesssresssenesaa 500,490 |....ovvirieieiieiiniieins | s 500,490 | ...cocovirnennnnd 653,553
2503, o R | Sesb ettt | Heenes et | fents st (U RN
2598. Summary of remaining write-ins for Line 25 from overflow Page.........c.ccvvvveevevevseevesieeiesiens | coveveeseseseseseesessenns (01 T (0 (0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........rveereereeesereinsneissresssresssesseness | coveessessssnees 4,373,164 | ..o 3872674 | oo 500,490 | ..ccooreriininenne 653,553
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Statement as of June 30, 2015 of the Blue Care Network of MiChigan

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.....12,860,633 reinsurance Ceded).............co.rwwrrvererererenreereereiens | onveenreenneens 310,446,874 | .................. 10,918,036 | ......c.cc...... 321,364,910 | .....coouvee 293,298,291
2. Accrued medical incentive pool and bonUS @MOUNLS............cc.ceveernicreinieieiieeeereieeeeiees | cerereeesesnsanns 66,125,084 | ....coovieriececeeeeeeens | e 66,125,084 |.......ccceuue.. 82,164,935
3. Unpaid claims adjustment EXPENSES...........ccrrreriemererierieriresiessesssesisesiseneessssssesses | cessesseesnesnnees 9,689,500 | ...eorerrerrireiernerineniens | s 9,689,500 | ...ccoorvrerrrenns 9,259,591
4. Aggregate health policy reserves, including the liability of §.....10,183,064 for
medical loss ratio rebate per the Public Health Service Act...........ccovvevviniineneniiniies | coveveisiiennns 105,075,481 | oo | cererenininns 105,075,481 | .cvvvvevrvrrennns 73,289,965
5. AQQregate life PONICY FESEIVES........ovirurireireirriseieieeseteeess et asess st st essssssessessssssess | seesessessssssessasssssessassnssns | sessssssessessasssnssessensnssessans | sressesssssessassnsssessanssnesn [0 U
6.  Property/casualty unearned Premilm FESEIVE...........ccocueveveveieeeeeiieie e siesssessses | seeresesissesssessesesesessssssesens | ens
7. Aggregate health ClIaIM FESEIVES. ..ottt sssnsss | cesessesssssssssessasssssessesssnsss | srestessssssessnssssssessnsssessnssns | sesessssssessasssnssnssessnsnnens [0 T
8. Premiums received in @dVANCE.............cccuiiiiniiniiiissisisisssssississsssnssssssssies | soissiissinsi 63,037,702 | ..o [ e 63,037,702 | ....cccovvvvuns 50,723,258
9. General expenses dUE OF ACCIUEM..........c..cueuiviieeiiieiiieseieteee et sessesessssesaens | seevsessssssenen 66,012,885 | ..o | e 66,012,885 | ....ccccvvueee 61,302,203
10.1 Current federal and foreign income tax payable and interest thereon
(including $.......... 0 0N realized gaiNS (I0SSES)).......cvvuireiireieiietiiete e sesieesnnes | cresisesssissesessesessssssesssseses | sresssessessssssesssssesssesesseses | noresessssesesssesssessesesssens 0 [
10.2 Net deferred taX HADIIIY...........creuierrieieie ettt sttt ens | freesesteesessessesssessessestaneses | essesssessestassssssestessessessans | soestsssessessnsssessessassanenn [0 TR
11, Ceded reinsurance premiums PaYabIe............cccovvvveveievicrereieieses e sesses s sesssssesees | evesessessssenns 29,158,422 | ..o | e 29,158,422 | ....cvvvevnne. 20,930,106
12. Amounts withheld or retained for the account of Others...........ccoeceveeieeeeeeceeeeeeceeees | e 756,848 | ...ooeeveeeeeeeeeeeeeenes | e 756,848 | ...oovvvveern, 863,356
13.  Remittances and items N0t @llOCALEA.............cccviiiiiii s | s | s | o (U 311
14.  Borrowed money (including $.......... 0 current) and interest
thereon $.....28,444 (including $.....28,444 CUITENT).......c.corerveerreeennerersneeessneesssnsesssens | cevseneeessneens 75,028,444 | ... | e 75,028,444 | ......coocvvenne 75,030,222
15.  Amounts due to parent, subsidiaries and affiliates..........c.cccovvvevererererieecses s | e 114,796,238 | ... | e 114,796,238 | .......coen.... 105,107,421
16.
17.
18.
19.
20. Reinsurance in unauthorized and certified ($
21.  Net adjustments in assets and liabilities due to foreign eXChANGE FALES..........c.vvururinrins | crrereierirririssnsieisninniies | sevreseseesssessssssssessssssessens | sessssssssessssssssesssnssnenn [0 U
22. Liability for amounts held under uninsured plans.............cccueveeeeriieieiersseseeesssesseis | svevesiessssnnes 15,217,089 | ..ooevveerereesereresienes | e 15,217,069 | ...ccoveverrne 11,349,347
23. Aggregate write-ins for other liabilities (including §.......... 0 CUITENE)...vo e | cvrererinreneesenienns 905,708 | ..o [ 905,708 | ..ocoverrerrnnas 1,050,990
24, Total liabilities (LINES 110 23).......ccrrrreriirierrieeiieerinerieesiseesesesssessssssissssssesssesssens | cessnsssssnesens 881,204,504 | ... 10,918,036 | ....vvvvvnecns 892,122,540 | .....cocovvnne 785,840,061
25.  Aggregate write-ins for special SUrPIUS fUNS..........cccceveveereeeieieceeeece s | coevesiaenens 9,9,%, TN USRI )%, 0 GO ISR 15,046,294 | ........cocenee. 29,802,196
26.  CommON CAPItAl STOCK. ..ottt | crenisnienae ). 0, O IR XXX [ oo 10,000 | .oveverreieienne 10,000
27, Preferred Capital SLOCK.........o.vvrirererrieiscins sttt ssenssssesses | sessessessns ). 0, SO R XXX orteteirieveiies | erveretsssie e sssesens | evesssesssseses s sssesesnnens
28.  Gross paid in and contributed SUMPIUS...........c.cuiviieiiiiisieie st sesensens | cesssssaenaes XXX vivvereivens | e D90 SO SR 15,643,045 |.....ccoevvnve 15,643,045
29, SUMIUS NOLES....eurvuerirresrereirseseesressssese s ssesssssssssesssssss e ssessssssessesssssssssessasssessessesssnssns | sessessessons ). 0, SO XXX ovrirerivenes | e esese s ssssssiens | sresssissessesessesssssssse e
30. Aggregate write-ins for other than special Surplus funds............ccccveviereenesiieieicnins | covesiennes )0, 0. O R XXXt [ e (0 N 0
31, Unassigned funds (SUMPIUS)........ccvureererurrernrerrenesnnissesesnsessssnssesssssssssssssssssssssessssssssessns | sessessessese XK Kurerrnnsnnennens | coreesnnsnee XK Kurrenrerernnennne [ covernnennnnn. 980,946,885 | ...oceevee. 968,034,324
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (0) FSTORSSTRIS IS )%, 0, SO R XXX ovriierrienes | e ess s ssssssaens | sesssissessesesssssssssse e
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) DRSSPSR IR 0.0, SO S XXX eterieiirianes | erierisissiesessseesessesssssnsanes | onsessesssssssessessssessessssnens
33. Total capital and surplus (Lines 25 to 31 minus LiN€ 32).........cccevevercrrereeereeeiesieiens | covvisvaennns 9,9,%, NN IR 0.0, 0 G [ 1,011,646,224 |............. 1,013,489,565
34. Total liabilities, capital and surplus (Lines 24 and 33).........ccccceveevivererneererieeseieessesenes | ceveerenens XXX oo | e 9,9.9 CORRURIIN TR 1,903,768,764 | ............. 1,799,329,626
DETAILS OF WRITE-INS
2307, ESCREALS. ..vveevvereeerreeseeesseessseesseeeseessssesssssssesssssessssesssssssssesssssesssessssssssessssssssssssssnsssns | eesssssessnsnsssnees 905,708 | ....ooveerrerrerereeerennreeees | cereeeerneeesseeennns 905,708 | ...ovvrrreereens 1,050,990
2302, Rt | seesi et st nnnes | eese ettt | serete et LU
2303, Rt ns | seetseest sttt nent et | eeest et st nt s | neesssent sttt L1
2398. Summary of remaining write-ins for Line 23 from overflow page
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiNe 23 8DOVE)......ccruerrrermressresssenessseesssresnees | esesesssnsssssessees 905,708 | ... (I 905,708 | ....ccooruveenneens 1,050,990
2501. Reserve for ACA Fee due iN 2016..........c.vevermrrireinerreriinenineesiesssesssssessseessssssssnnesens. | serssnessssenns )99, ORI PO XXX cvoeevirerien | overireeeiennes 15,046,294 | ....covvvrerennn. 29,802,196
2502, oot R e | HesEaes st e st eenten | seeetsaees sttt s nens | eest ettt | seseest ettt
2503 <R enn s | Sestsn e st tenen | serebenes Rttt nene | sttt | sesenet et
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccouereeneeneensincnns | coneereerenenns D.9.9, RN O D90, GO O (01 RN 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE)........vvveerrrerererssrensersnsnenersesnes | cevenereenes XXX oroerrenneres | coreereenaees XXX voreresareen | conereneenennees 15,046,294 | ...ccocvvnurnenn. 29,802,196
300, ettt ees R | Sestaes et ee st enntns | seeetsees st et eeet et nens | eeest et st ees e | ceseest ettt
3002, oot | eestaen st renen | sereseee sttt nens | rest et | srseest st
3003, ettt R e | SesEae et n et ntes | seeeteeee sttt nens | rest ettt n s | seseeet ettt
3098. Summary of remaining write-ins for Line 30 from overflow page.........cccevevvevevereeeerrecnns | ceveerereniens D00, GO DR XXX oevrvvevies | e [0 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 @DOVE)........crvireerercriiiiieiiisisieiesiens | eereeiesianans XXX




Statement as of June 30, 2015 of the Blue Care Network of MiChigan

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1o MEMBET MONENS......cvoreceierirceiriecr ittt | erseneenes XXXoeveeernnenes | eerennnnesnieons 4,036,412 |...coovvcrinnenne 3,626,001 |...ooovrrncnenne 7,489,166
2. Net premium income (including $.......... 0 non-health premium iNCOME)........c.vvrverrerrerrieries | cerereennes D.9,9, S N 1,648,722,108 | ........... 1,492,725,797 | ........... 3,042,693,385
3. Change in uneamed premium reserves and reserve for rate credits..........ccccouevvevevierenin | covvennns ).0.9 RIS IV (31,785,516) | v.cvvvvrvnine (12,766,089) | ...ovvvvevneee (71,215,929)
4. Fee-for-service (netof §.......... 0 MediCal EXPENSES)........evrevirireiriirireiseieisseesseisssessessessssens | seressenaes XXX oteietvrieiiens [ evreiisissesie e seinees | sreiessssessesssssssssessessnsens | eriessssessesesssssse e
B, RISK TBVBNUE. .....evevevireceisciieresesie sttt sttt | senescnins )90 SO SRR 554,092 | ...ovvrirverrrnnns 778,284 | ..o 1,428,182
6. Aggregate write-ins for other health care related reVENUES...........ocoveveveveeeeicrisieieens | v D90 ST I 7,203,898 | ....occvvvvee 9,282,088 | .....cocvcvuee 19,169,873
7. Aggregate write-ins for other non-health reVENUES...........ccceueveieieicisieieeseesee s | cesniennns XXXeieieisieinins | enisisisssisniesnsseienas [ [0 0
8. Total revenues (LINES 210 7).....uuverurruireierieciieriessssessieesssessseesssseseesssessssssssesssssnns | sevesceens )99 ORI R 1,624,694,582 | ........... 1,490,020,080 | ........... 2,992,075,511
Hospital and Medical:
9. Hospital/medical benefits.... 16,040,582 963,270,067 881,690,874 | ........... 1,767,571,138
10.  Other professional services..................... B 667,083 | ...ccvvveee 44,423,086 | ................ 36,278,357 84,863,850
11, OULSIEE TEFITAIS........ooovirreiriier st | soeesssensseens 38,238,484 | ..ccooeenn. 38,238,484 | ...oovvvervn. 39,209,688 | ....cccvvvvvn. 79,054,637
12, Emergency room and OUE-Of-arEa...........ccovureuiunireieiriiieieisissiese s ssesssssssessssssessessess | sosessessssessenns 2,215,006 | ...covveneee 88,269,130 | ...cvoveeeee. 80,983,025 | .............. 173,294,557
13, PrESCHPHON GrUGS.....couvvreiverrisserireirisiesises s ese s sess s enssnees | eessnessssessssenessenssensssens | eeresenessncns 218,118,114 | oo 177,249,790 | ..o 377,422,427
14.  Aggregate write-ins for other hospital and MEdiCal.............ceierinieieireeeeeenes | e (01 (01 (01 0
15.  Incentive pool, withhold adjustments and bonuUS @MOUNLS............ccoieierininniecries | | e 45,951,644 | ................ 40,133,165 | ................ 72,267,735
16, SuUbLOtal (LINES 910 15).....cuumrvererrirrriicriririeiersiseses it esest st ssssssnnes | soeessessseens 57,161,155 | ........... 1,398,270,525 | ........... 1,255,544,899 | ........... 2,554,474,344
Less:
17, NEt rEINSUrANCE TBCOVEIIES. .......cvcveeiiieeiieceeteee ittt ettt s et st saeresssbesessnetenes | siniseteresssseseesssseisssssaens | cereieieisiranns 29,618,129 | ................ 14,529,824 | ............... 48,336,286
18.  Total hospital and medical (LINES 16 MINUS 17).........ccuurrrmmriererirerrieniieresieriseessseesseenes | neessesesens 57,161,155 | .......... 1,368,652,3%6 | ........... 1,241,015,075 | ........... 2,506,138,058
19, NON-NEAIN ClAIMS (MEL)......cvvieireiciiieieeie ettt ss st snts | sressessnssssessessesantessesnsns | assessessssessesssssssessesesanses | sessessssessessesssessessessnssnss | sessesnssessesssssssessassesnsns
20. Claims adjustment expenses, including $.....43,282,135 cost containment EXPENSES........... | oveerverereverereeieesinens | woveevisinens 75,553,007 | ..ooovvnnve. 67,370,967 | ....ccooooue. 143,107,859
21, General adminiStrative EXPENSES............covuriiiiiiiiiiiie s | seississsesisss s | oo 200,590,752 | ....ccoouce. 175,919,014 | .o 354,128,060
22. Increase in reserves for life and accident and health contracts (including
LI 0increase in reSEIVES fOr lIfE ONIY).......coviviuiirieieiiseeieisiese et esesees | essesssssssessesssssssassessssses | eressssessessessessssassessessnsans | ersessssessessessessssessessssanses | sessessssassessessssassesassnsanss
23.  Total underwriting deductions (Lines 18 through 22).............cccoveviniinnenineeneneenns | ceivrisiienneas 57,161,155 | ........... 1,644,796,245 | ........... 1,484,305,056 | ........... 3,003,373,977
24, Net underwriting gain or (10ss) (LiNES 8 MINUS 23).......c.cuevveiiriirieieninsieieiseisseneieesssenses | coneenenns 0.0 ST [ (20,101,663) | ..ooovevrernans 5715024 | ..covvvvinns (11,298,466)
25.  Netinvestment inCOME €aME..........c.ovuiiiiiiii s sinies | coressissssssissi s nsins | sresesissnisnes 12,935,563 | ....ccovvienne 10,378,283 | ....cccovvvnve 21,131,727
26. Net realized capital gains (losses) less capital gains tax of §.......... 0ueererereiensisseeeinnies | errersessiesensnssesnsanensnens | esseneenseanees 3,465,311 | i 6,899,570 | ooovernirnins 8,296,625
27.  Netinvestment gains or (10SSES) (LINES 25 PIUS 26).........cvuevreirerrrerrirrinreieisesiseseessissseses | osssssesssssssssessesssssssans 0] i, 16,400,874 | ...ccoovnnve. 17,277,853 | ..o 29,428,352
28.  Net gain or (loss) from agents' or premium balances charged off [(amount recovered
B 0) (amount charged off $.....159,772)]........crvuuerrmrrenerieernereseenisesesseesssssssssens | crneessseessssssssessssesssssssnns | coesesnssssssssnes (159,772) | cvvorverrerirceenne (LR Z )| E— (267,722)
29. Aggregate write-ins for 0ther iNCOME OF EXPENSES........cevviireuiiireieiireirieieieieeesieiessssiesens | crnsessssssssessssesensssesanans [ [ [0 0
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cccvrererierierieeeeesesiesiesisssessesssensesiens | cesnesinens ) 0.0, SRR IR (3,860,561) [ ...evvrereenee 22,936,036 | ..ccovvvrene. 17,862,164
31, Federal and foreign income taXes iINCUIMEd............cccveuiuriernieinieieeissieeeeseessseeensesssenses | nnesnsenns XXXovevevevcees | cveeiieeierienas 512,000 | ..ccoovverrnnnnn 412,200 | .coooerrrne, 545,386
32, Netincome (10SS) (LiN€S 30 MINUS 31)......ccivrirrerreriirieriiririeireeisssessessessesisenesensenees | coneeeneees ) 0.0 NS [N (4,372,561) | ..ovvvercenee. 22,523,836 | ..ovvveennn. 17,316,778
DETAILS OF WRITE-INS
0601. Michigan Health Insurance Claims Assessment ColleCted...........covurrrrireneineinininiens | v D.9.0 G S 7,184,692 | .coovovevv. 9,263,951 | ...oooveveeee 19,133,972
0602. OthEr REVENUE.......ovvereveerceraeeseeessseseessssssessesssssssssssssssssssssssssssesssssssssssssssssssssssssssnns | sesnesesnns )90 S SO 19,206 | cooooverrreererennn. 18,137 | e 35,901
0803, .oooveereeeesaeeeseeesseeessees st | serenerans XXXeoeeerrrirnees [ eerermeesnessnesessesssssssnes | eesssssssessssssssssssssssssness | seseesssssssnnssssnssssnsssaneens
0698. Summary of remaining write-ins for Line 6 from overflow page...........cceveereerrernerniniinnens | coveinenns D .9, GO BT [0 T [0 T 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LiNe 6 @DOVE)........c.rrwuireriresnierreseisseisserssensseseanes | censssneens Y0, SRR ISR 7,203,898 | ..o 9,282,088 | ..o 19,169,873
0707, oottt s et | sernnsrans XXX osrvirrrirnees [ eerermessnessnsssssesssnsssnes | eessssssssssssssssssssssssssness | seseessssssnnsssssssssssssaneens
0702, ooooeeereeeeeeese s seess et | cerenerans XXX etvetrrirnees [ rerereeesseesnssessesesnsssens | eessesssnessssssssassssssssssnnes | seseessssssnnsssssssssnnsssannens
0703, oeoreeereeeeees e eesse st | cereneraas XXX eretterirnees [ rerereeemneesnssessesesnsssnes | eessesesnessssssssassssssssssnsss | seseessssssnnsssssssssnnsssaneens
0798. Summary of remaining write-ins for Line 7 from overflow page
0799. Totals (Lines 0701 thru 0703 plus 0798) (Line 7 above).............
TADT. et | S8snen Rt n et nsseennne | eeetseness e st st enest | neestieest ettt | sestaees sttt
TAD2. eSSt | Seseee Rt een et eentsenans | eeeteees s e s st s st | seeesseest sttt | seetseesenent et
TADB. eSSt | S8seee Rt nen et eenssnennns | eeeetseeess st s st | seeesseest sttt | sestaees ettt
1498. Summary of remaining write-ins for Line 14 from overflow page..........cocvevveeeenieninnenenes [ revveneieeneseeeeens (01 (01 [0 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 @DOVE)........coviiirririininiriineisieississinnenes | oo sensnecns 0 [ {01 [0 0
2907, oottt RS R0 | Se88 R RSt Rt | 58 s st s st | Heess sttt | seeeet et
2902, ooooeeereeeie et | Sees R R SRttt | £e8sees ettt nens | Hreess st st eess st | seeest ettt
2903, oeooeeeaeees et | SeeE e R Rt eee | et sttt enens | Seeees sttt n st eentnn | eeest et
2998. Summary of remaining write-ins for Line 29 from overflow page............cocveeeeeureneineinens | covereeneeereineeeeeneeneens (01 (01 [0 T 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LiN€ 29 @DOVE)......cc.euierrreeiuieniersissssmssnsesnesnsees | reessessseessssssssssnsssssns 0 | 0 [ [0 0
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Statement as of June 30, 2015 of the Blue Care Network of MiChigan

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year PrioraYear
CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31
33.  Capital and SUrpluS Prior FEPOMING YEAI..........c.cuuiuieuririieieire i sesie et ss bbbt senienes | cbeesienins 1,013,489,565 | .............. 999,759,065 | .............. 999,759,065
34, Netincome or (I0SS) fTOM LINE 32.........eueiiueiieiieieiiieieieisstese ettt snsns | oessnsessessesaes (4,372,561) | c.ovvvrrrnne 22,523,836 | .cccoverenne 17,316,778
35.  Change in valuation basis of aggregate policy and ClaiM MESEIVES.........cvu it eeeissiesesees | eeseensesssesesesssssssesssennes | sreeessssnssessesnsssssessesnssnns | seseensesssessessssssesseeessnes
36. Change in net unrealized capital gains (losses) less capital gains tax of $.......... 0ot | e 7,865,168 | ...coovvevvenee (7,553,629) | ..ovvvverreinnne 1,553,589
37.  Change in net unrealized foreign exchange capital Gain OF (I0SS).........cuvurrrerrireirrirereirire e seesssesees | eeerseessseneenes (448,674) | .oeveene, 209,714 | v (802,597)
38.  Change in Nt AEfEITEA INCOME taX........oviviiieiieicieie ettt ens | essessssansessessntessessesnsanss | sessssansessessnsensessessnsensans | seessessessnsessenes (103,440)
39, Change in NONAAMILEE @SSELS..........cvucuureirirrieireireeiei ettt et netensenns | esseenssesseens (4,887,274) | ...vvvvrnee (6,826,768) | ....covvneennee (4,233,830)
40. Change in unauthorized and certified reinsurance
41, ChanQge iN ITBASUMY SEOCK. ... cvurrceiererieiieis ettt ettt s s ettt s e ns et es et | 4esenseeesanseesesnstessessennens | essreseesstesseeneanssessensseaens | soeeseesstesseenesassessesneenes
42. Change in surplus notes
43.  Cumulative effect of changes in aCCOUNLING PHINCIPIES.........vuuriuiirrreieiitirieicireiseieeee st ssienseeens | sesenssenssesseeessebessesessins | enseesessstesseesessssessenstnens | soeeseesstessesessssessessenssns
44, Capital changes:
o o I OO OO OO OO DTSSR PP OO SOTOTRTUN POTTROTRT TN
44.2 Transferred from SUrPIUS (STOCK DIVIAENG). ..ot ssssens | sessessssassessessssessessessssnnss | sressssssessessssssessessessssens | sosessssessesesessssassesssanses
44.3 TraNSTEITEA 10 SUMIUS.......cvuveireercieeieietcieese ettt f bttt sas | 4esebaetnesesseesee st esseeebantes | ebsetesensesseenetassesensbanns | soeeseenssesseeetastessenanesens
45, Surplus adjustments:
A5.1 PAIA TNttt n et | ees sttt nents | seeees e sttt | sestseees et
45.2 Transferred to capital (STOCK DIVIAENA).........c.ruriirirerriiiieiecisseie st sssssesssanss | essessessesessessessessssessessess | siessessssessessesssssssessessssans | sosessssessessessessssessesesanss
45.3 TransSferred frOM CAPIEAL.........cceeiieieeets ettt s s bbb ss b s st sees | ebessetesassesebessetesensesesann | nebebensetesansesesansetesnresenns | nesetebenteten ettt nne e
46.  Dividends t0 SIOCKNOIAETS.............ucvuuiiiiiiiiiii s | bbb nses | sesb b | seb e
47.  Aggregate write-ins for gains or (I0SSES) IN SUPIUS. .......c.cvivevriuiieiireieisieisieeeeieiees sttt ssssesens | etesssesessssesssssesesnsees [0 [0 0
48. Net change in capital and SUPIUS (LINES 3410 47).......cceuiuririeirreisseeiscste et sssessesnnns | sessssssessessnes (1,843,341) | oo 8,353,153 | ovvvrernnnn. 13,730,500
49. Capital and surplus end of reporting period (Line 33 PIUS 48)..........cceiriirrienieiricee s essnens | cteseninnas 1,011,646,224 | ........... 1,008,112,218 | ........... 1,013,489,565
DETAILS OF WRITE-INS
OO OO OO PP POTOT OO SO OTOR) OO TSR
BT02. oot | £E8iee Rttt nene | Heees ettt | eeest e
1O OO OO PP OTST POTOOT OO SOOTI) PO OO ST
4798. Summary of remaining write-ins for Ling 47 from OVEfIOW PAGE.........cviiiriiiiriieieicieee et sene | eressssessessessssessesessnens (01 OO R 0 [ oo 0
4799. Totals (Lines 4701 thru 4703 plus 4798) (LIN 47 @DOVE).......c.uuuiiiiiirriirisrisiieressiserssessnessssesnsssesensenssnssenssnssssenss | sosssssesensssssssensessnssses {0 P {0 0
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Statement as of June 30, 2015 of the Blue Care Network of MiChigan

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..o vttt essnnns | srbesian 1,637,278,908 | ........ 1,479,716,644 | ......... 3,067,538,303
2. NetinVESIMENTINCOME.........c.oivieeieiiceeieeee ettt et se et s e se s nsneas 15515435 | .............. 17,168,530 | ...ccoueee 31,576,309
3. Miscellaneous income ...10,060,372 ...20,598,055
4. Total (LINES T ThTOUGN 3). oottt ettt st s snens | essnens 1,660,552,333 | ......... 1,506,945,546 | ......... 3,119,712,667
5. Benefit and 10SS related PAYMENLS.........ccvueieiciiiiieecee ettt sttt | senienis 1,393,738,007 | ......... 1,214,116,943 | ......... 2,486,437,037
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.ereruererrerrineeneirnenins | eeneirsinensinsissesssssenees | seeseeseesnssssssssssssssesssens | sessesssssssssessmsssssssessns
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............cceveireiiiieiiiccececee e | eevevenenas 267,726,770 | ............ 194,700,269 | ............ 448,390,175
8. Dividends paid t0 POCYNOIAETS.........c.cvivieeicictce ettt ss st s e sens | svsssisssssssssssssssesesensons | sbosssssessesisssssessesssessens | cressessesssissessesesessssans
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ....460,000 ....425,000 754,862
10, Total (LINES 5 trOUGN 9)......vueerereiierireieiieeirsiss ettt sttt essensnsnns | sresines 1,661,924,777 | ......... 1,409,242.212 | ......... 2,935,582,074
11.  Net cash from operations (Line 4 MIiNUS LINE 10).........cccueuiiiriieiieiiceeeesee et s s seaesssebenens | sressssssesanns (1,372,444) | .............. 97,703,334 | ............ 184,130,593
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ..ottt ettt sttt | sesessinnees 322,939,490 | ............ 350,640,484 | ............ 644,661,384
1202 SHOCKS . ...ttt | reeisneinees 19,512,218 | ..oovvvvnvene 26,822,345 | .............. 28,117,156
12.3 Mortgage loans.
124 Real estate
12.5  Other iNVESIEA @SSELS........coivivieeieiciei ettt bbb b s ssssnsens | oessessesnsas 30,000,000 | .eovveereeeeeeieiecreierenees | erereereereseeer s
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESMENtS..........cc.oocvevevvcreeerceeeeec e | e 73,987 | oo 329,489 | .o 485,042
12.7  MISCEIIANEOUS PrOCEEMS. .........cvvcveieiiieciciite ettt ettt ns s nsessessnsens | dessessessnsan 28,052,945 | .............. 31,563,930 | ..coovvrenne 1,441,576
12.8  Total investment proceeds (LINES 12.1 10 12.7) ...t ssbesas s esss s sssssssssessssnees | evesssssas 400,578,640 | ............ 409,356,248 | ............ 674,705,158
13.  Cost of investments acquired (long-term only):
13.1 Bonds 375,378,321 362,336,153 661,659,500
1312 SHOCKS ..ttt bbbt ens sttt | freeiinniaend 66,950,146 | .............. 52,212,013 | .ccovvvene. 84,987,431
13,3 MOMGAGE I0ANS........cvcviiecviectcteiee ettt b bbb s bbbt b s s s bbb e benseaessnas | abassebessssesessnsesassstesenes | sesbesessetesssesesssetesansess | nebesestebesssetes st nntenas
134 REAIESIAIE. ..ottt E AR bRt s bbbt | 4ebietenteeb et sttt bnbrens | sebaentent et st en bt entans | nesbete et sttt
13.5  Other INVESIE @SSELS.........uvvurirrirrieii bbbttt | einssnssnsineees 799,678 | ..o 30,000,000 | ....covvenee 30,000,000
13.6  MiSCEIANEOUS APPIICALIONS........ccucvucveiieireieciiisiie ettt st et n s s b sensessens | srsssessesssssnssssesssssnsansens | ossessssaneas 13,129,231 | oo 5,577,764
13.7 Total investments acquired (Lines 13.1 to 13.6)............... 457,677,397 782,224,695
14.  Netincrease or (decrease) in contract 10anSs and PrEMIUM NOLES..........covuiiueiiiriieiieieieieseieiesessssesessstes s ssssssssses | sosessessssessesessssessessnsins | ssessssessesssssssessesessssans | erssssssesesissessesssssssensns
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LINE 14)........cccovmrrrimrnrrninrnnireenseneesessssssessssssssssssssesss | sesseessseens (42,549,505) | ............. (48,321,149) | ........... (107,519,537)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPItAl NOES......vuvveveerereircieeieiiecsssie ettt ettt ntnsests | snsssssnssessanssestessanssnssess | sessessesssssnssessanssnssnssans | sestesssssessessasssnssessassas
16.2 Capital and paid in surplus, less treasury stock.
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5  DIVIAENAS 10 STOCKNOIAELS. .....c.vvecerieiicecie ettt a sttt essentas | anssessnssessassnsssessasssnssnss | sessessesssssssssessasssnssnssans | sestessssssssessassnnssesssenns
16.6  Other cash provided (PPHEA).........cuurreurierrieeiieiiiie it | snbssssssees (12,774,939) | ....covvone (3,227,564) | ....ovvvnnven. 6,353,673
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | .coccvvueens (12,774,939) | ...ovovrerenes (3,227,564) | ..ooovvvvrennn. 6,353,673
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Ling 17).......c.ccccvvevees | evreveienas (56,696,888) | .............. 46,154,621 | .............. 82,964,728
19.  Cash, cash equivalents and short-term investments:
19.1 Beginning of year........c.cccoeoverneinnnee .701,985,485 .619,020,757 619,020,757
19.2 End of period (Line 18 PlUS LINE 19.1)......o et sssessseessessssss st ssesssessessessssssssassnens | ssesssssens 645,288,598 | ............ 665,175,378 | ............ 701,985,485
Note: Supplemental disclosures of cash flow information for non-cash transactions:
I [ [ [ |
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Statement as of June 30, 2015 of the Blue Care Network of MiChigan

5. Curent Year,

EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION
1 Comprehensive (Hospital & Medical) 4 5 6 7 8 9 10
3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PHOT Y AT ..t essns | sestessesse s snees 652,857 |.overeirririeinnns 112,194 | oo 449,285 | .o T1,T48 | oo [ ettt sesenes | srsesesessesssssesienaas 16,827 | oo 82,803 | .o | e
2. First QUAMET. ..ot | st 699,482 | ..o 164,422 | oo 437,388 | .o 12,260 [ oo [ et | s 17,520 | oo B7,892 | e | e
3. S€CONd QUAMET.......oeiveicrieriieeieiei et | eesesseeeenssenseeneea 678,327 | .o 144,555 | .o 434,720 | oo 12,482 | cooeeeeeecseieiennnes [ ettt | ettt 17,513 | 89,057 | eveeeeeeereeeereeineieeesinees | seeeeieneee et
4, THhIrd QUAET. ....cooveeeeicieeseeeseeeessieseeesssseeissnes | sereeseesssesseeseeesesessssesnens 0 [ | e

...................... 2,016,378

......................... 710,777

...................... 2,727,155

Hospital Patient Days Incurred

......................... 120,536

11, Number of Inpatient AdMISSIONS..........cccovereriirererieriisnnns

Life Premiums Direct

Health Premiums Written (a)

Health Premiums Earned

Property/Casualty Premiums Written............cccocveeeirrenn.
Property/Casualty Premiums Eamned...........ccovvvvinirennnne
Amount Paid for Provision of Health Care Services............

Amount Incurred for Provision of Health Care Services......

................ 1,397,939,124

................ 1,398,270,525

.................. 129,503,881

.................. 189,632,862

.................. 894,173,182

.................. 828,729,502

.................... 10,948,050

.................... 12,755,791

.................... 40,075,328

.................... 40,367,554

.................. 323,238,683

.................. 326,784,816

For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....351,118,382.
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Statement as of June 30, 2015 of the Blue Care Network of MiChigan

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 2 4 5 6 7
Account 1-30 Days 31 - 60 Days 61 - 90 Days 91 - 120 Days Over 120 Days Total

Claims Unpaid (Reported)

0399999. Aggregate Accounts Not Individually Listed-COVEred...........c.coevrererreerresresrsresresresneseeensnnes [ oo reessesneees 95,129,467 | oo, 1,642,148 [ covooeeveeceercee e [y S o, 97,421,429
0499999, SUDLOLAIS.......c.ucveeieiecieirieititei ettt ses sttt et b s bt s st et s bt en st st sessnsas | 95,129,461 | oo sssninens 1,642,148 [ oo 649,820 [ oo 07. O 97,421,429
0599999. Unreported Claims aNG OINEr ClAIM RESEIVES...........ccciveviuiiteteictetesstisssssessssssesessssessesies  sssssssessessssessesssssssessesssssssessessssassessssasse sessessssassessesssassesssssssessessssassessssassassesse setsssossessessssessessssastessessssessessssassesssssssas s0sessessssessessesassessessssessessesassessessnsassessns  oesssessessesastessessstessessesnsassessnssnsessessntens | avsssssossesssassesesan ....231,923,071
0699999. Total Amounts Withheld.........ccccoeveernrrcricrisreninnn. ..4,881,043
0799999. Total Claims Unpaid..........ccccoeivereriirererecrissicreieas 34,225,543
0899999. Accrued Medical INCENtIVE POOI QNG BONUS AMOUNES..........c.viuireeirrerieiseeseietisssessssetssessesssees eossassessessssessessesassessesasssssessessssessessssasse  fessessssessessesassessessssassessessssessessssassessesss 1esessessessssessesssssssessessesassessessstessessesasses  otsesssessessessssssessesassessesassassessesassassessns  Stessessessssessessesastessessntessessesassassessesassess | sesssessessessssassessessssessesnson 66,125,084




Statement as of June 30, 2015 of the Blue Care Network of MiChigan

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

Comprehensive (Nospital And MEICAL)............c.erurrieriiriiririie sttt sttt sttt s bbbt ssssnes | sbsesssnsssnsssnsssnsssnnsns 228,513,515 | .o 708,173,146 | ..o 7,912,667 |.oovveveeierieeirens 235,106,108 |...cccovvvrerrrerrrrirnens 236,426,182 | ...cooovvrrerirerirerinnns 220,537,712
MEICATE SUPPIEMENL.......couvieierieaiiseeseis ittt bbb | rebsebs b 2,197,199 | 8,750,851 | oo | e 4,037,930 | .o 2,197,199 | 2,230,189
DIBNEAI ONIY.....eiiiviieict ettt bbbtk s st s kbR AR AR R sk n s sttt b et ssebaees | Shebsesestesses e tesse s e tntessebse s st enses et | estessesetestes e tn s s s s s st esses e tentesse | ebiebntessesetenae st et et st es e b s tessenants | sebessessetne st et et st e s bt ssebseanaentes | 4biesiet st es et en b st n sttt enas 0 [

Vision only.

600

Federal Employees Health Benefits Plan 08,362,492 | ..o 29,784,432 |.... 226,787 | oveoeeeeererneeerneeeneend 6,497,197 | oo 8,589,279 5,932,796

Title XVII = MEAICATE. ......cvouveriverciieriecieriecsiessesssesss s sssssesss st ssssessssesssessssesssssssesssnsssnessssesnsssnsssessnsssenes | sesnnesssenssenssenserees 08,974,238 | coirviirserisrerinereiens 254,025,283 |.... 2,850,409 [ ..ovvririierririiens) 64,733,812 | ..o 66,824,647 ....64,597,595
7o THIE XIX = MEAICAIA. .....cveeeeerrerciierescei sttt s8££ R RE£0+ | 44 1eE R et bbbt R et | eeeb st e R bR bR b ekt b e | SeEE et R e R E bR R | HhE Rt | iRt O O
B, OB NBAIN. ..ottt | £EEEE AR E ARt eeeR s st seeets | 44eeEeeeEeeEEteeeR s E e eeeE et enes s | SeefseeeEeeeEteeeseeeEt et enet et ene | et ereseneE et eent s ennt et s | eest ettt 0 [
9. Health SUDLOA (LINES 110 8)......uuuvieeiirieieriiiririieesiecisseess st nes | ntetisnss st sneens 303,047,444 | ..o 1,000,733,712 | oo 10,989,863 | .....ccccvvrrnrrreiniinns 310,375,047 | ..cooovvvinirrnriienens 314,037,307 | ..ooovvvirirrnericens 293,298,292
10, HEAItNCArE rECEIVADIES (B)......vevuevrieireiiieie ettt s bbb s bbbttt nsenss | essessessnsessessnsenses e senes 4,820,284 |...cooeveeeieiein 25,555,333 | 1ot | e senes | setessessessss st esad 4,820,284 |..cooovieieeeieine 21,228,594
110 OB NON-NEAIN. ...t bbbttt ettt setes | Heebese R iR e bbb bbb ne | Sebb e s bbb bR bbb R eene | Sheb bbbttt | Seese ettt | eebiee b 0 o
12.  Medical incentive poolS and DONUS @MOUNES...........ccueiiueiiiiicisieeei ettt bbb s s s snsebensnns | eesesssessesessnsessssnserenas 61,445,784 |...cooveveeiieieeea 545,712 | .o, 15,095,922 |....coooevieriiiiennns 51,029,162 |..covvriririeiiieins 76,541,706 |..covvririrciereiirns 82,164,935
13, TOalS (LINES 9101 TH12)..ovureeuieseereesesseeresseessess e ees s se ettt nnes | fenssenst et 359,672,944 | ... 975,724,091 | ...ooovvvvnciriinincninnns 26,085,785 | .....coocconirrneiininens 361,404,209 | .....coooovirrniiinnnens 385,758,729 | ....covvvnirircriinnens 354,234,633
(a) 0 loans or advances to providers not yet expensed.
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NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A Accounting Practices

The financial statements of Blue Care Network of Michigan (BCN) are presented on the basis of accounting practices required by the Michigan
Department of Insurance and Financial Services (DIFS).

DIFS has adopted the National Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual and the related
NAIC Annual and Quarterly Statement Instructions (NAIC SAP) for determining and reporting the financial condition and results of operations of an
insurance company. DIFS requires the use of NAIC SAP to the extent that practices, procedures, and reporting standards are not modified by the
Michigan Insurance Code or by the DIFS Forms and Instructions for Required Filings in Michigan as prescribed or permitted practices.

A reconciliation of BCN’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Michigan
is shown below:

State of
Domicile 2015 2014
NET INCOME
(1) Blue Care Network of Michigan state basis (Page 4, Line 32, Columns 2 & 4) | MI | (4,372,561) | 17,316,778
(2) State Prescribed Practices that increase/decrease NAIC SAP
(3) State Permitted Practices that increase/decrease NAIC SAP
(4) NAICSAP (1-2-3=4) MI (4,372,561) 17,316,778
SURPLUS
(5) Blue Care Network of Michigan state basis (Page 3, line 33, Columns 3 & 4) | MI | 1,011,646,224 | 1,013,489,565
(6) State Prescribed Practices that increase/decrease NAIC SAP
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=8) MI 1,011,646,224 1,013,489,565

C. Accounting Policy

(6) Loan backed securities — stated at amortized cost. Premiums and discounts on loan-backed securities and structured securities are amortized
using the retrospective method based on anticipated prepayments at the date of purchase. Prepayment assumptions are obtained from broker
dealer survey values or internal estimates. Changes in estimated cash flows from the original purchase assumptions are accounted for using the
prospective method.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D. Loan-Backed Securities

(1) Prepayment assumptions are obtained from broker dealer survey values or internal estimates.

(2) Quarterly Recognized Other-Than-Temporary Impairment of Loan-Backed Securities. Not applicable

(3) Recognized OTTI securities. Not applicable

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized
in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a
non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses: 1. | Less than 12 Months 1,694,968
2. 12 Months or Longer
b. The aggregate related fair value of securities with 1. | Less than12 Months 131,803,497
unrealized losses: 2. 12 Months or Longer
E. Repurchase Agreements and/or Securities Lending Transactions. Not applicable
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NOTES TO FINANCIAL STATEMENTS

Working Capital Finance Investments. Not applicable.

J. Offsetting and Netting of Assets and Liabilities. Not applicable.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.
Note 8 - Derivative Instruments
No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

On June 1, 2015, Complete Health, LLC, a for-profit limited liability company jointly owned by Blue Cross Blue Shield of
Michigan Mutual Insurance Company and its affiliate, AmeriHealth Caritas Health Plan, purchased Blue Cross
Complete of Michigan (BCC) from BCN by means of a merger where Blue Cross Complete of Michigan LLC is the
surviving entity. Also included in the transaction was a settlement of the surplus note between BCC and BCN from

available capital and surplus just prior to the aforementioned acquisition.

Note 11 - Debt
B. FHLB (Federal Home Loan Bank) Agreements

(1) BCN became a member of the Federal Home Loan Bank of Indianapolis (FHLBI) on December 1, 2009, in order to obtain short-term,
long-term and line-of-credit borrowing privileges. On June 24, 2011, BCN borrowed $50,000,000 at a rate of 0.49 percent on a 19-month loan
and repaid the loan on January 24, 2013. On May 30, 2012, BCN borrowed $25,000,000 at a rate of 1.10% on a 60 month loan. On
September 17, 2012, BCN borrowed $50,000,000 at a rate of 0.73% on a 48 month loan. BCN plans to utilize any funding obtained to cover
operational needs or longer-term strategic plans. Borrowings are accounted for in consistence with SSAP No.15, Debt and Holding Company
Obligations and SSAP No. 52, Deposit Type Contracts. The loans are collateralized by government securities and U.S. special revenue and

special assessment securities at 105% of the outstanding loan balance.

(2) a. FHLB Capital Stock — Aggregate Totals
1. Current Period

Total
(@) | Membership Stock — Class A
(b) | Membership Stock — Class B 4,205,500
(c) | Activity Stock
(d) | Excess Stock
(e) | Aggregate Total 4,205,500
(f) | Actual or estimated borrowing capacity as determined by the insurer 18,455,556
2. Prior Year End
Total
(@) | Membership Stock — Class A
(b) | Membership Stock — Class B 5,328,700
(c) | Activity Stock
(d) | Excess Stock
(e) | Aggregate Total 5,328,700
(f) | Actual or estimated borrowing capacity as determined by the insurer 43,415,556
b.  Membership Stock (Class A and B) Eligible for Redemption
6 Months to
Current Period Not Eligible for Less Than 6 Less than 1 1to Less than 3
Total Redemption Months Year Years 3to5 Years
1. | Class A
2. | Class B 4,205,500 4,205,500
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1. Current Period Total
Fair Value Carrying Value Aggregate Total Borrowing
Total Collateral Pledged 100,172,488 96,665,884 75,000,000
2. Prior Period End Total
Fair Value Carrying Value Aggregate Total Borrowing
Total Collateral Pledged 87,149,392 82,881,807 75,000,000

b.  Maximum Amount Pledged During Reporting Period
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NOTES TO FINANCIAL STATEMENTS

1. Current Period Total

Amount of Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Maximum Collateral Pledged 100,332,507 96,815,395 75,000,000
2. Prior Period End Total
Amount of Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Maximum Collateral Pledged 94,212,816 89,620,553 75,000,000
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Period
1 2
Funding Agreements
Total Established
(@) | Debt
(b) | Funding Agreements 75,000,000 XXX
(c) | Other
(d) | Aggregate Total 75,000,000
2. Prior Year End
1 2
Funding Agreements
Total Established
(@) | Debt
(b) | Funding Agreements 75,000,000 XXX
(c) | Other
(d) | Aggregate Total 75,000,000
b.  Maximum Amount During Reporting Period (Current Year)
1
Total
1. | Debt
2. | Funding Agreements 75,000,000
3. | Other
4. | Aggregate Total 75,000,000

c. FHLB Prepayment Obligations

Does the company have prepayment
obligations under the following arrangements?

1. | Debt N/A
2. | Funding Agreements NO
3. | Other N/A

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit

Plans

Note 12, including 12A4 is not applicaple; BCN has no defined benefit plans.

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

No significant change.
Note 15 - Leases

No significant change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

Note 17 including 17B(2), 17B(4)a, 17(4)b, and 17C is not applicable. BCN had no wash sales and no transfer and servicing of financial assets.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

No significant change.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.
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NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value

A
(1) Fair Value Measurements at Reporting Date
Assets at Fair Value Level 1 Level 2 Level 3 Total
Common Stock:
Industrial and Miscellaneous 117,712,498 117,712,498
Mutual Funds 420,137 9,887,726 10,307,863
Money Market Mutual Funds 174,098 174,098
Total 118,306,733 9,887,726 128,194,459
Certain assets and liabilities of BCN are measured and reported: (a) at amortized cost, (b) at values using the adjusted audited GAAP equity
method, or (c) at values that approximate fair value due to their liquid or short-term nature.
B. Other Fair Value Information. Not applicable.
C.
Aggregate Fair Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
Bonds:
U.S. Government 255,539,926 253,019,722 255,539,926
All Other Governments 5,431,333 5,212,286 5,431,333
Special Revenue and Special
Assessment 201,552,508 201,471,173 201,552,508
Industrial and Miscellaneous 301,059,083 294,817,758 301,059,083
Total Bonds 763,582,850 754,520,938 763,582,850
Common Stocks:
Industrial and Miscellaneous 117,712,498 117,712,498 117,712,498
Mutual Funds 10,307,863 10,307,863 420,137 9,887,726
Money Market Mutual Funds 174,098 174,098 174,098
Total Common Stocks 128,194,459 128,194,459 118,306,733 9,887,726
Preferred Stocks - Industrial & Miscellaneous 3,827,015 3,688,894 3,827,015
Cash Equivalents & Short Term Investments:
U.S. Government 1,000,000 1,000,000 1,000,000
Industrial & Miscellaneous 550,885,731 551,185,940 550,885,731
Money Market Mutual Funds 113,409,691 113,409,691 113,409,691
Total Cash Equivalents & Short Term
Investments 665,295,422 665,595,631 114,409,691 550,885,731
D. Not Practicable to Estimate Fair Value. Not applicable.
Note 21 - Other ltems
No significant change.
Note 22 - Events Subsequent
No significant change.
Note 23 - Reinsurance
No significant change.
Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination
E. Risk Sharing Provisions of the Affordable Care Act
)] Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions? YES
2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year:
a. | Permanent ACA Risk Adjustment Program | AMOUNT
Assets
1. | Premium adjustments receivable due to ACA Risk Adjustment |
Liabilities
2. | Risk adjustment user fees payable for ACA Risk Adjustment 225,467
3. | Premium adjustments payable due to ACA Risk Adjustment 92,849,484
Operations (Revenue & Expenses)
4. | Reported as revenue in premium for accident and health contracts (written/collected)
due to ACA Risk Adjustment (27,848,706)
5. | Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) 101,717
b. | Transitional ACA Reinsurance Program

Q10.3




Statement as of June 30, 2015 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

(3)

Assets
1. | Amounts recoverable for claims paid due to ACA Reinsurance 65,060,481
2. | Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) 7,564,112
3. | Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance
Liabilities
4. | Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded

premium 11,619,547
5. | Ceded reinsurance premiums payable due to ACA Reinsurance 6,953,552
6. | Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance
Operations (Revenue & Expenses)
7. | Ceded reinsurance premiums due to ACA Reinsurance (2,293,419)
8. | Reinsurance recoveries (income statement) due to ACA Reinsurance payments or

expected payments 24,037,637
9. | ACA Reinsurance contributions — not reported as ceded premium 10,655,899

Temporary ACA Risk Corridors Program

Assets

| Accrued retrospective premium due to ACA Risk Corridors

Liabi

ilities

| Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors

Operations (Revenue & Expenses)
3. | Effect of ACA Risk Corridors on net premium income (paid/received)
4. | Effect of ACA Risk Corridors on change in reserves for rate credits

with the reasons for adjustments to prior year balance:

Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along

Unsettled Balances as of the
Differences Adjustments Reporting Date
Prior Year Prior Year Cumulative Cumulative
Accrued During the Prior Year| ~ Received or Paid as of the Accrued Accrued Balance Balance
on Business Written Before Current Year on Business Less Less To Prior To Prior from Prior from Prior
December 31 of the Prior Written Before December 31|  Payments Payments Year Year Years Years
Year of the Prior Year (Col. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 9 10 1
Receivable | (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Ref Receivable (Payable)
a. Permanent ACA Risk Adjustment Program
1. Premium adjustments receivable A
2. Premium adjustments (payable) 65,000,778 65,000,778 B 65,000,778
3. Subtotal ACA Permanent Risk
Adjustment Program 65,000,778 65,000,778 65,000,778
b. Transitional ACA Reinsurance Program
1. | Amounts recoverable for claims paid 37,095,125 37,095,125 11,491,831 [ 48,586,956
2. Amounts recoverable for claims
unpaid (contra liability) (11,491,831) (11,491,831) 11,491,831 D
3. Amounts receivable relating to
uninsured plans E
4. Liabilities for contributions payable due
to ACA Reinsurance - not reported as
ceded premiums 29,082,555 28,118,906 963,649 F 963,649
5. Ceded reinsurance premiums payable 4,660,133 4,660,133 G 4,660,133
6. Liability for amounts held under
uninsured plans H
7. Subtotal ACA Transitional
Reinsurance Program 37,095,125 22,250,857 28,118,906 | 37,095,125 (5,868,049) | 11,491,831 | 11,491,831 48,586,956 5,623,782
c Temporary ACA Risk Corridors Program
1. Accrued retrospective premium |
2. Reserve for rate credits or policy
experience rating refunds J
3. | Subtotal ACA Risk Corridors Program
d. Total for ACA Risk Sharing Provisions 37,095,125 87,251,635 | 28,118,906 37,095,125 59,132,729 | 11,491,831 | 11,491,831 | 48,586,956 70,624,560

Explanations of Adjustments

CcTIeTmMoO®>

Reclassification from amounts recoverable for claims unpaid

Amount fully estimated on paid claims - reclassify to amounts recoverable for claims paid

Note 25 - Change in Incurred Claims and Claim Adjustment Expenses

Note 26 -

Liabilities for unpaid claims and claims adjustment expenses as of December 31, 2014 were $302,557,882. As of June
30, 2015, $310,979,275 has been paid for incurred claims and claims adjustment expenses attributable to insured
events of prior years. Liabilities for unpaid claims and claims adjustment expenses remaining for prior years are now
estimated to be $12,317,622 as a result of a re-estimation of unpaid claims and unpaid claims adjustment expenses on
all lines of business. Therefore, there has been a $20,739,015 unfavorable prior year development based on the
analysis of recent loss development trends from December 31, 2014 to June 30, 2015.

Intercompany Pooling Arrangements
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No significant change.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Anticipated Salvage and Subrogation

No significant change.
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8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] Nol[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

Blue Care Network of Michigan no longer owns Blue Cross Complete. Michigan Medicaid Holdings Company and AmeriHealth Caritas Health Plan now own Blue Cross Complete, LLC.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2013

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/15/2015

By what department or departments?

Department of Insurance and Financial Services

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with the Department? Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
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9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount; $ 6,163,207
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 15,023,649 14,872,102
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 161,019,373 135,731,526
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) 176,043,022 $ 150,603,628
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
State Street Bank and Trust Company 801 Pennsylvania, Kansas City, MO 64105
Fidelity Investments Institutional Operations Co. 100 Magellan Way KW2B Covington, KY 41015
Federal Home Loan Bank of Indianapolis 8250 Woodfield Crossing Blvd. Indianapolis, IN 46240
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
174 Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
Blue Cross Blue Shield of Michigan 600 E. Lafayette Blvd. Detroit, MI 48226
105377 Loomis Sayles One Financial Center, Boston, MA 02111
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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Statement as of June 30, 2015 of the Blue Care Network of MiChigan

GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
1. Operating Percentages:
1.1 A&H loss percent 87.3 %
1.2 A&H cost containment percent 27 %
1.3 A&H expense percent excluding cost containment expenses 14.4 %
2.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. 0
2.3 Do you act as an administrator for health savings accounts? Yes[ | No[X]
2.4 If yes, please provide the amount of funds administered as of the reporting date. 0

Q12



Statement as of June 30, 2015 of the Blue Care Network of MiChigan

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date
Company ID Effective Domiciliary | Reinsurance Type of Reinsurer Rating |  of Certified
Code Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating
A&H Affiliates
................. 47-2221114.........[01/01/2015 | Woodward Straits Insurance Company............cc..coeeevscsevcne |Mlvesicsere | SSUL e [AUNONiZEG v oo [ |
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Statement as of June 30, 2015 of the Blue Care Network of MiChigan

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 7 8 9
Federal Life and
Employees Annuity
Accident Health Benefits | Premiums and Property/ Total
Active and Health Medicare Medicaid Program Other Casualty Columns Deposit-Type
State, Etc. Status Premiums Title XVIII Title XIX Premiums Considerations Premiums 2 through 7 Contracts
1. Alabama... VALLLN
2. Alaska.. LWAK LN
3. Arizona..... WAZ|LLN
4.  Arkansas.. AR |..N
5. California.. .CA|..N
6. Colorado.. .CO|..N
7. ConnectiCUt........ccoeveverriecrciinnad CT|...N
8. Delaware ..N
9. District of Columbia ..N
10, Florida......cccocoevevveveereriesecnnenn FL | N
LR =Yoo - SRR C 1. W BV N
12, Hawalii.......cccocoveerrervesesnieiecneeen H N
13, 1daho......ccccvveveveceeieceeeeeeee D | N
14, 1N0IS....coeveerererrerersererierserseienend L | e N
15, Indiana.........cccoeeververcevieeeeeen N L N
16, 1OWA...ovceeceieecseeseeeeeeen /A | N
17. Kansas......ccocoeveveeereveereeeneeen . KS | N
18.  Kentucky......oocoeveeevivceveeeen  KY | N
19.  Louisiana.......c.ccccoevereververecnnee LA | N
20. Maine......cooevvvrveinrenesnienenenen ME | o N
21, Maryland.......ccccccoeeneevnenensrnene. MD | . N
22. Massachusetts.............cocrverrenee . MA | L. N
23, Michigan.........cccccooevevrerreveeee . M| L L
24, Minnesota........coccoeevrerrerenrineen. MN | Lo N
25, MiSSiSSIpPi......ccoerrrerrirerereeeee . MS | L. N
26.  MiSSOUN......ccoccvrvrererenrnrennenn MO | Lo N
27. Montana.........cccoceevevreeeveeeee MT | L N
28. Nebraska ..N
29. Nevada........ ..N
30. New Hampshire... ..N
31.  New Jersey...... ..N
32.  New Mexico. ..N
33. New York..... ..N
34. North Carolina.. ..N
35.  North Dakota.... ..N
36. i N
37. N s e | e | seeiesesssiesiesiens | eeressssseesesssseene | sesseesessssissenens | creesesiessessssiens 0
38. N L [ | e | eveeseerisassesesinnes | eeressesesiesessssenes | srreseesessessseesensins | esesesisssseesenas 0
39. N e s | e | sy | sesessssesessssenn | sessiesesnsseesesens | sreesiesiessssesiens 0
40. N L [ | e | eveeseesesnsesesienes | eeresresesiesesssseses | srieseesessesssesennins | esesesissesesenas 0
41. N e s | e | sy | eeresssssesessssenn | sessiesesnssesesens | seesesiessssesiens 0
42. N L e | e | eveseesenissenesinies | eereereseseesessssenes | sriesessesseseseseniins | esresesissessesenas 0
43, N [ e | e | sy | veresnssesessssen | sessiesessssssesens | s 0
44, N Lo [ | e | eveeveesesnsesnsinies | eeveereseseesesissenes | srresessessesesessensins | ereresessesesenas 0
45, N e i | et | sreeiesessssesiesiens | eeressessessessssiene | sessissessssissesens | sreesesiessessesiens 0
46.  Vermont........cocooeeeeivnveevevecenennnl VT | Nooiirieies | e | errrveesssesessseens | errsresesssesssisesens | ervsesssessesssesesins | eseressssesesssesenens | essesessssesesssessnins | seresesisesesisenens 0
47, Virginia......ccocoeveeveveenieieeeenneeen . VAL Noreiiiies [ errerrerniesenieiiens | cevssssesessesenes | eresesssssssesesinsens | ernessssssesiesissesens | sonssessessssnssesesiess | soessessssssesessssenss | seressessesssasenes 0
48.  Washington........cccoocvvvrerrcne . WA | L Norireiree [ rerrreerernrneeinnns | seereerseesensensnees | seresseeeensnsesnesnes | eensesesnsseseenssnsnns | senssesseeseensinsesiess | sresseessssssessensssnnse | seeesesnsenssesens 0
49.  West Virginia.... N Ly [y [ e | v | e | e | ereseresieeesinns 0
50. Wisconsin el [ [ [ e | srenssesenens | e | e | e 0
51, Wyoming.....cccoceveveeerrreeeereerene . WY | L Noviiriiies | oo | evereeisreereeseiens | eveeeresisesssisesens | eveeesssessesesesesins | esseressssssesssesesees | seseeresessesesssesnnins | sereresisesesessesens 0
52.  American Samoa...........cccoueve.. AS | Noreriiies | e | errrveessssessseens | erssresesssesssisesens | ervsessssssessssesessns | esseressssesesssesensns | sessesessssesessnessnins | seresesssesesssnenens 0
53, GUAM....cooeririeereseeieieeenn. GU | Noreiiiees [ cerrerrerneneeriens | cervsrssesenssenenes | seesesssssssesesissens | ernessesssesesisssnens | sonssesesssssssesesiess | soessessssssesessnsenss | serersessssssesens 0
54. Puerto Rico......cccocvvvevveeereee . PR | Norriiiies | e | errrreessssressseens | eressesesssesssinesens | ervsessssssessssesessns | essesessssesesssesensns | essesessssesessnesnnies | seesesssesesissesens 0
55. U.S. Virgin Islands.....................VI |.... Noiiiiiies | oo | ereeeeessere e | evreeresssesesisesens | eveeerssessesesesesies | eseresssesesssesesees | seveesesesseresisesenens | eereresisesesessenens 0
56. Northern Mariana Islands............. MP | N [ e | eseressssssessssssenens | svsssssssssesessssesnnins | sossesesssssssissesenies | sossesessssessssnsesnnins | seresesssesssissesens 0
57. Canada.......ccccoouvrmrerirnnerennnns CAN [N [ [ | v | conesesssssesesnsns | versssesesessssssseses | ssiessessssessessessnsnns | ossessesssssssesesns 0
58. Aggregate Other alien.. 0T |....... XXX... [N I [PPSR RO 0 ) [FSURSORORRORRORR 0 I [PTUROURTRROROROROROR O IPORORORSORORRORRORIN | B [PRORRR RO 0
59.  Subtotal......cccovrrerrirreieiseieeieniens | e XXX... |.1,263,886,508 | ....351,118,382 .1,661,904,669
60. Reporting entity contributions for
Employee Benefit Plans............c.cc..... [ ....... XXX | e SATANTO | oo L evieiiieiiiiicieiiies | eveiiisieiesisieiiinies | eveiisisisssiseninieies | eveesieesisissninienes | evines 5474179 |....
61. Total (Direct Business) () — 1].1,269,360,687 | ....351,118,382 . .1,667,378,848
DETAILS OF WRITE-INS
58007, oottt eneses | eriesesseseseesenssnaens | sesiesesessesesesenss | eesessessesssessesens | esesesesssssesesinses | eevessesesssssssnseses | seeseesessesesessensans | esesesessessesenas (0
58002, ..vverveeieirerisie ettt enns | stessessesssesinsiensans | sessesssssiessesssnsiests | snssessesssesnssessans | sessssssesessessiesianss | svssessnssiesessnnsins | sesseesiesesssssesenss | sossiesessssesnes 0
58003, oot eneses | eriesissesesesessinaens | sssesiesessesesesenss | eesessessesesistesens | esesesesssssesesinaes | eevessesesessssssseses | sresessesseseseesiesens | esesessssessesenns 0
58998. Summary of remaining write-ins
for line 58 from overflow Page........ccoovevvvvcveveveiens | evvererieeveiieenad [0 [0 I [0 I [0 I [0 I [0 R [0 I 0
58999. Total (Lines 58001 thru 58003 plus 58998)
(Lin@ 58 @DOVE)......eecererrerreisrerisnessessessessssssnssnsans | sessesssessesessnenns [V P (O I [ I [ I [ [P (O IS [ I 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(E
(a

)

Insert the number of L responses except for Canada and Other Alien.
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Statement as of June 30, 2015 of the Blue Care Network of MiChigan

Blue Cross
2D, Blue Shield
Vav of Michigan

®

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BLUE CROSS BLUE SHIELD
OF MICHIGAN MUTUAL
INSURANCE COMPANY

EIN 38-2069753
NAIC 54291, Group 572

Accident Fund Holdings,
Inc.
EIN 27-0521030
Group 572

LifeSecure Holdings
Corporation
EIN 20-1420821
Group 572 AZ

Blue Care Network
of Michigan
EIN 38-2359234
NAIC 95610, Group 572

Blue Care of Michigan,
Inc.
EIN 38-2536979
NAIC 52037, Group 572

NASCO Corporation

EIN 58-1767730
GA

I
[Accident Fund Insurance
Company of America
EIN 38-3207001
NAIC 10166
Group 572

LifeSecure Insurance
Company
EIN 75-0956156
NAIC 77720, Group 572

United Wisconsin
Insurance Company
EIN 39-0941450
NAIC 29157,
Group 572 WI

Blue Cross and
Blue Shield of
Michigan Foundation
EIN 38-2338506

BMH LLC*
EIN 30-0703311
DE

* See next page for
affiliated companies

Accident Fund General
Insurance Company
EIN 20-3058200
NAIC 12304, Group 572

BCN Service
Company
EIN 38-3134881

Michigan Medicaid Holdings
Company
EIN 45-3854611

Bloom Health Corporation

EIN 27-1038374
DE

EIN Properties LLC
EIN 45-1259278

Accident Fund National
Insurance Company
EIN 20-3058291
NAIC 12305, Group 572

Blue Cross Complete of
Michigan LLC***
EIN 47-2582248

NAIC 11557

Blue Care Network**

Medical Malpractice

Third Coast Insurance
Company
EIN 36-4072992
NAIC 10713,
Group 572 IL

Self-Insurance Trust
EIN 38-6561861

Blue Care Network**
Stop-Loss and Casualty
Self-Insurance Trust
EIN 38-6561862

Data Driven Delivery Systems, Inc.

EIN 45-3742721
DE

purposes.

CompWest Insurance Co.

EIN 20-1117107
NAIC 12177,
Group 572 CA

Plan.

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.

** Blue Care Network of Michigan participates in these Trusts for self-insurance

*** Michigan Medicaid Holdings Company owns a 50% stake of Blue Cross Complete
of Michigan LLC . The remaining 50% stake is owned by AmeriHealth Caritas Health

Woodward Straits
Insurance Company
EIN 47-2221114
NAIC 15649




Blue Cross
o Blue Shield
v&v of Michigan
® (3

A nanprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

Statement as of June 30, 2015 of the Blue Care Network of MiChigan

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BMH LLC:
DE limited liability company
FEIN: 30-0703311

BMH SUBCO I LLC2
DE limited liability company

BMH SUBCO Il LLCs
DE limited liability company

AmeriHealth Caritas Services, LLC

FEIN: 38-3946080

FEIN: 80-0768643

DE limited liability company

FEIN: 45-5415725

Keystone Family Health Plan

PA general partnership
FEIN: 23-2842344

AmeriHealth Caritas Health Plan
PA general partnership
FEIN: 23-2859523

AmeriHealth Caritas
Louisiana, Inc.
LA business corporation
FEIN: 27-3575066
NAIC Code: 14143

Select Health of South
Carolina, Inc.
SC business corporation
FEIN: 57-1032456
NAIC Code: 95458

AmeriHealth Caritas
Georgia, Inc.
GA business corporation
FEIN: 20-2467931
NAIC Code: 14692

AmeriHealth Caritas
lowa, Inc.
IA business corporation
FEIN: 47-3923267

AmeriHealth Caritas
Indiana, LLC
IN business corporation
FEIN: 20-4948091

T's1O

PerformRX IPA of
New York, LLC
NY limited liability

company
FEIN: 26-1809217

PerformRx, LLC AMHP Holdings
PA limited liability Corp.

company PA business
FEIN: 27-0863878 corporation

FEIN: 26-1144363

AmeriHealth Caritas
District of Columbia,

business corporation

Inc.
District of Columbia

EEIN: 46-1482013

Regence AmeriHealth

Caritas, Inc.4 Inc.s

WA business corporation
FEIN: 46-4191591

Florida True Health,

FL business corporation
FEIN: 45-4088232
NAIC Code: 14378

1]

: =

AmeriHealth
Nebraska, Inc.s
NE business corporation
FEIN: 45-3790685
NAIC Code: 14261

PerformSpecialty, Community Behavioral
LLC Healthcare Network of
PA limited liability Pennsylvania, Inc.

company PA business corporation
FEIN: 61-1729412 FEIN: 25-1765391

FTH Merger Sub,

FEIN: 36-48111627

Prestige Health

LLC Choice, L.L.C.7 of Elo_rida_, L_L_C
FL limited liability FL limited liability FL limited liability
company corporation company

FEIN: 45-0563075

Community Care

FEIN: 37-1752699

Prestige MSO,
LLCs
FL limited liability
corporation
FEIN: 61-1720226

AmeriHealth
Michigan, Inc.
MI business corporation
FEIN: 46-0906893
NAIC Code: 15104

Blue Cross Complete
of Michigan LLCo
MI limited liability
company
FEIN: 47-2582248
NAIC Code: 11557

PA business corporation
FEIN: 26-0885397
NAIC Code: 13630

CBHNP Services, Inc.

Holdings owns the remaining 50% stake.

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.

1 Blue Cross Blue Shield of Michigan owns a 38.7% stake of BMH LLC
2 BMH SUBCO I LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.
3 BMH SUBCO Il LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.
4 AmeriHealth Caritas Health Plan owns a 50% stake of Regence AmeriHealth Caritas, Inc.
5 AmeriHealth Caritas Health Plan owns a 70% stake of AmeriHealth Nebraska, Inc.

6 AmeriHealth Caritas Health Plan owns a 50% stake of Florida True Health, Inc.

7 Florida True Health, Inc. owns a 40% stake of Prestige Health Choice, L.L.C.

8 Florida True Health, Inc. owns a 51% stake of Prestige MSO, LLC

9 AmeriHealth Caritas Health Plan owns a 50% stake of Blue Cross Complete of Michigan LLC. Michigan Medicaid




Statement as of June 30, 2015 of the Blue Care Network of MiChigan

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

910

1 2 3 4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 54291... | 38-2069753.. | ...evevrrreirers | ververeirerreinnns [ Insurance Company Ml UDP............. State of Michigan...........cccovvveeninieeniennns LEGAL . ooveiirris | e | e s
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 27-0521030.. | cvovveverirerres | rerereennienines e Accident Fund Holdings, INC.........c.c.couvevrerierinirnenas Ml NIA.cooe. Insurance Company Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 10166... [38-3207001.. [ ..oveereereerree | erreerereeeereens [ cereererseeeseisereenenns Accident Fund Insurance Company of America...... Ml A s Accident Fund Holdings, Inc Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 29157... | 39-0941450.. [ ...covvrierris | errrrrieirneens | cereeriveeesseennnas United Wisconsin Insurance Company................... WI............. A Accident Fund Insurance Company of America.. | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 12304... {20-3058200.. | ...cvovrerrerrires [ errereerieinienns | crrrreeeniesienenes Accident Fund General Insurance Company........... Moo A Accident Fund Insurance Company of America.. | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 12305... [20-3058291.. | .o.cvvveeereeiries [ erererieieieen [ v Accident Fund National Insurance Company.......... Ml A, Accident Fund Insurance Company of America.. | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 10713... [36-4072992.. [ ...ovvvverrerrnes | cerrerneieneineens [ ereirieieseieseienns Third Coast Insurance Company..............coveeennens | I A Accident Fund Insurance Company of America.. | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 12177 | 20-1117107.. | oo e [ CompWest Insurance Co..........couueveerrerrererrerennen. (67 W A Accident Fund Insurance Company of America.. | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | ..o 20-1420821.. | coooeeeicies | e e LifeSecure Holdings Corporation.............ccccccccuereeae AZ...... NIA. .. Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company T7720... | 75-0956156.. | ..ovvveveirircenns | cereeeirereininnnes [ rrveeeieeeieisnieieienns LifeSecure Insurance Company A LifeSecure Holdings Corporation . | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 95610... | 38-2359234.. [ ....covviienies | v | cereeeieeee s Blue Care Network of Michigan..............ccccocvievnnnes Moo RE....cccoonnne Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 45-38546711.. | ovevvvreirries | e e Michigan Medicaid Holdings Company................... Mo NIA....ccooe Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 11557... [47-2582248.. | .....ooovvveerres | e [ e Blue Cross Complete of Michigan LLC................... Ml A Michigan Medicaid Holdings Company............ Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 38-3134881.. | ..o | e | e BCN Service Company...........coeeveerevreneereereerenenns 1V [DXS F Blue Care Network of Michigan....................... Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 52037... | 38-2536979.. [ ..oeeereerris | eerrerrieinieens | cereeeieeeeeennnas Blue Care of Michigan, INC..........ccccovvveririueiricinnns Ml....ooee. A Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .cccovneee 38-2338506.. | ..vveverrereiries | erereirieieienn [ s Blue Cross and Blue Shield of Michigan Foundation| MI............. NIA.....cccone. Blue Care of Michigan, INC.......c.cccccoevviverrienne Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Care Network Medical Malpractice Self- Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 38-B561861.. | ..o e | e Insurance Trust Ml OTH....cccove.. Blue Care Network of Michigan....................... Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Care Network Stop-Loss and Casualty Self- Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 38-B561862.. | ....vvvrreveiens e | e Insurance Trust Ml OTH...ccoevvee. Blue Care Network of Michigan....................... Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 15649... [47-2221114.. | oo e [ Woodward Straits Insurance Company................... Ml A e Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 58-1767730.. ceeverereninnerneneenen. | NASCO COrpOration..........oceevevevevevcrevcsinererenenns | GAuecceees [NIALL............ | INsUrance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 27-1038374.. cevrereensneneennennnees | BlOOM Health Corporation.........cccvcvvevvcencvinceens | DEeeeci [NIALLL............ | InsUrance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 45-1259278.. cevereensvenneeneenneees | EIN Properties LLC.......coovvevevncncinivvcncniceenees | ML [NIALL............ | InsUrance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 45-3742721.. vereereeinnneennnens. | Data Driven Delivery Systems, Inc..........cccooceeeee. | DE.....oooe [NIA.............. | INsUrance Company Ownership......... Insurance Company
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Statement as of June 30, 2015 of the Blue Care Network of MiChigan

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

1 2 3 4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Blue Cross Blue Shield of Michigan Mutual
30-0703311.. | covoeeerieeres | eereeeereireines e BMHLLC.....ooieerere s Insurance Company Ownership......... | ..... 38.740 |BCBSM and IBC MHLLC........c.covneurieereiirireee | cevirereinae
38-3946080.. | ..ouvrrerireies | e [ e BMH SUBCO | LLC.....cooieeeeieeeireieiieeiseeeieeaes BMH LLC....oieeiinrirereineneineieeseenseeeenseneneens | OWNEISHIP. i | e 38.740 |BCBSM and IBC MH LLC........c.cocorrurineenrireirnies | cevereieinns
80-0768643.. | ..eoevveeeeees | eerereereeineines e BMH SUBCO I LLC....coonveereeireiecincreiecees BMH LLC....coiieineerereiecneineieeseeneeseeeneeceneens | OWNEISHIP. i | e 38.740 |BCBSM and IBC MH LLC
.. |45-5415725.. ... | AmeriHealth Caritas Services, LLC.. BMH LLC.....oeveieinirereineneinereessenseseenensnceneens | OWNEISNIP. i | e 38.740 |BCBSM and IBC MH LLC..
.. | 23-2859523.. ... | AmeriHealth Caritas Health Plan. BMH SUBCO I LLC......ceerevervirrereisiineereirenenees | OWNEISHIP. o | e 19.370 |BCBSM and IBC MH LLC..
23-2859523.. . | AmeriHealth Caritas Health Plan..... ..|BMH SUBCO II LLC.........cc00... creveen | e 19.370 |BCBSM and IBC MH LLC..
. |27-3575066.. AmeriHealth Caritas Louisiana, InC.............ccccvev.... AmeriHealth Caritas Health Plan Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
C|57-1032456.. | oo v | e Select Health of South Carolina, Inc. AmeriHealth Caritas Health Plan ... | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
1 20-2467931.. [ oo s s AmeriHealth Caritas Georgia, InC.........cccocrererenee AmeriHealth Caritas Health Plan . | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
20-4948091.. AmeriHealth Caritas Indiana, LLC..........ccccccovirrinne AmeriHealth Caritas Health Plan . | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
.. |47-3923267.. . | AmeriHealth Caritas lowa, Inc AL AmeriHealth Caritas Health Plan. Ownership......... | ... 38.740 [BCBSM and IBC MH LLC..
26-1809217.. Perform RX IPA of New York, LLC...........c.ccoco.c.... NY............ NIA............ AmeriHealth Caritas Health Plan .... | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
26-1144363.. | oo | e e AMHP Holdings COmp......ccccvuevrinrernriereisieininienas PA............ NIA.....cccoone. AmeriHealth Caritas Health Plan........................ Ownership......... | ... 38.740 |BCBSM and IBC MH LLC
Community Behavioral Healthcare Network of
25-1765391.. ... | Pennsylvania, Inc. .... | AmeriHealth Caritas Health Plan........................ |Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC..
. |26-0885397.. . | CBHNP Services, Inc. . | AmeriHealth Caritas Health Plan. ST 38.740 |BCBSM and IBC MH LLC..
. |45-4088232.. Florida True Health, Inc AmeriHealth Caritas Health Plan . | Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC
............. 36-48111627 | ..ovevvevrererens [ eerrerenrereinnns | cerversnensensennieneees | FTHMerger Sub, LLC.....ovvevevcieceeeeeieiesien | Fluii Florida True Health, Inc...........ccccccoevevrererrnnnn. | Ownership......... | .....19.370 |BCBSM and IBC MH LLC
37-1752699.. | oo [ et | e Community Care of Florida, LLC.........ccccccovrevrrenn. [ Florida True Health, INC.........cccovvvvivrririeiennns Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC
45-0563075.. | .coovererercrres | e e Prestige Health Choice, LLC FLoiiriins Florida True Health, Inc Ownership......... | coo.... 7.748 |BCBSM and IBC MH LLC
61-1720226.. . | Prestige MSO, LLC . . . ..| Florida True Health, Inc . | Ownership......... | ....... 9.879 |BCBSM and IBC MH LLC..
| 46-1482013.. | oo e | e AmeriHealth District of Columbia, Inc..................... DC........... A s AmeriHealth Caritas Health Plan Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
L |46-0906893.. | ... [ e | e AmeriHealth Michigan, Inc AmeriHealth Caritas Health Plan . | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
[ 45-3790685... | ...coveveveiiiies | v | s AmeriHealth Nebraska, Inc. AmeriHealth Caritas Health Plan .... | Ownership......... | ..... 27.120 |BCBSM and IBC MH LLC
27-0863878.. PerformRx, LLC AmeriHealth Caritas Health Plan........................ Ownership......... | ... 38.740 |BCBSM and IBC MH LLC
.. |61-1729412.. . | PerformSpegialty, LLC............. PerformRX, LLC.......ccovveervneirererneencererecneenees | OWNEISHIP. i | e 38.740 |BCBSM and IBC MH LLC..
.. |46-4191501.. ... |Regence AmeriHealth Caritas, Inc... AmeriHealth Caritas Health Plan........................ |Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC..
.. |23-2842344.. . | Keystone Family Health Plan....... BMH SUBCO I LLC.......ccrerervirrereirieineereerenenees | OWNEISHIP. oo | e 19.370 |BCBSM and IBC MH LLC..
23-2842344.. Keystone Family Health Plan............ccccoceoviveneon |[PAccc [NIAG e BMH SUBCO II LLC......ccoevvvriircreinririrrccnnenees | OWNEISHIP. oo | e 19.370 |BCBSM and IBC MH LLC
| AT-2582248.. | ..o | e | e Blue Cross Complete of Michigan LLC...........c...... [ML..ccoooooo. [ 1A AmeriHealth Caritas Health Plan........................ | Ownership......... | ..... 19.370 |[BCBSM and IBC MHLLC..........cccccovvvrervrenns | verrennins
Asterisk Explanation
1 Grantor trust used for Malpractice insurance
2 Grantor trust used for Stop-loss reinsurance




Statement as of June 30, 2015 of the Blue Care Network of MiChigan

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Response

NO

Explanation:
1.

Bar Code:
* 95 6102 015 3650000 2 =*

Q117



Statement as of June 30, 2015 of the Blue Care Network of MiChigan
Overflow Page for Write-Ins

NONE

Q18



Statement as of June 30, 2015 o the  BlUI@ Care Network of MlChl an

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

-
o o

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot ssessssssssssssssssnens
Cost of acquired:

2.1 Actual cost at time of aCQUISItION...........oveerererirrerriesesee e
2.2 Additional investment made after acquisition..............ccccoeevevivcrereinnne,
Current year change in encuUmMbBIanCes...........coceeeerrenienreneeneensessieennennes
Total gain (I0SS) ON AISPOSAIS........c.cviviiiiecteiiriieiiee ettt bbbttt bbb s st s bbb s st s s s b st ssnseaas
Deduct amounts received on disposals.............ccovreereerenenennee.
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other than temporary impairment recognized.
Deduct current year's depreciation............c.cceveeveiecreeiieienicee e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).

. Deduct total nonadmitted @amOUNLS...........ccceveeiirrieienisneie e
. Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........ovvererieneeereneeneeneereereeeeeeneens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............occeeerrunennn.
Unrealized valuation increase (decrease).
Total gain (loss) on disposals................
Deduct amounts received on diSPOSALS...........ccccererevieriieieieisesee e
Deduct amortization of premium and mortgage interest points and commitment fees..
Total foreign exchange change in book value/recorded investment excluding accrued interest...

. Deduct current year's other than temporary impairment reCoOgnIZEd............cccoueerieriieeeies e
11.
12.
13.
14,
15.

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total ValUGLIoN @IOWANCE............c.cvieiveiiieisieeete ettt a bbbt s st s s st naen
SUDLOtAl (LINE 11 PIUS LINE 12)...uuiviiriircieieeieieisie ettt sttt bbbttt
Deduct total nONadmitted @MOUNS..........c.eiiiiireiriri bbb
Statement value at end of current period (Line 13 MINUS LINE 14)........coiiiiiiiiiiieieice ittt

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot nens
Cost of acquired:

2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts reCeiVEd ON QISPOSAIS............ vttt ess ettt
Deduct amortization of premium and dEPreCiation............c.ciuieieiiiniieieieee et
Total foreign exchange change in book/adjusted Carrying VAIUE. ...t ssesseneseenns

. Deduct current year's other than temporary impairment reCOGNIZE. ...........cvvuiverreiiiriieieeieesse et
11.
12.
13.

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........coververririeriireereseesee s
Deduct total NONAAMItEEd AMOUNES..........civiiiireiiieiee sttt
Statement value at end of current period (Ling 11 MINUS LINE 12).......ovireiruriiseisiissessessesssssessessssssessessns s ssssssssessssssssssssesses

............................. 161,019,373

............................. 120,671,665

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N kw2

Sz

Book/adjusted carrying value of bonds and stocks, December 31 0f Prior YEar...........cevevevevsievereisrceeesee s
Cost of DONAS AN SLOCKS ACGUIFED.........veeererririecieie ittt sttt
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of.
Deduct amortization Of PIEMIUM..........coveieicireeece ettt sttt se sttt bt en s senanes
Total foreign exchange change in book/adjusted Carrying VAIUE............c.cccuiveieiciiecieiceeee e
Deduct current year's other than temporary impairment reCOGNIZEA............ccvueveiieiriieeieete et

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........cccoevirrierrerrereieieereee e
. Deduct total NoNadmitted @MOUNLS.........ciuiririeieiieieie et en st enes
. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiuueieiieinirniiisiisissiessisss e sessses s ssssssssessenne

............................. 796,425,864
............................. 442,328 468
909,143
................................. 3,952,603
5,828,401
............................. 342,451,708
................................. 2,830,718
................................... (448,674)
................................. 2,437,077

............................. 732,077,113
............................. 746,646,929
.................................... 454,302
................................ (8,794,118)
............................... 10,713,697
............................. 672,778,540
................................. 8,188,808
................................... (802,597)
................................. 2,902,114




Statement as of June 30, 2015 of the Blue Care Network of MiChigan

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2 4

20ISsO

Book/Adjus:ed Carrying Acquisitions Dispossitions Non-Trading Activity Book/Adjus?ed Carrying BooklAdjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (). eurervrrrnrerreseesesseseeeessessssessssessssssssssssessesssssssssessesssssssssessessassssssessessanssnssns | sessssmssesssssnssessns 755,961,817 | ..vvvevvrreeiens 1,063,320,187 | ..covvvvrrrrrnnes 1,096,735,496 | ...ocovvvvrvrrerriirinns 37,622,208 | ...ovvverinns 755,961,817 | oooevveviereireinenns 760,168,716 | ...eveevrereeecreieireenereieineiseeenes | vvreeeeneensseeneenens 717,610,178
2. NAIC 2 (). vereeerseermeeneseessesssseesseeessseesseess st sess st esss s ssess s esss st ssessesssnns 611,252,694 | ....coovvorrrirrrrnnns 531,845,960 | ....ovvverrerrerennn. 505,752,846 | ......ccovvrerrreerenens (41,951,245) | ..oovvorririenn 611,252,694 595,394,563 | .....vomreererirerieeeneeeeeennees 619,921,625
3. NAIC 3 ()erereeermrererseressesiees e eest sttt | eenes et 29,191,191 | v 372,979 | oo 907,489 | ..o (752,406) | cvvovvverrererrerens 29,191,191 | oo 30,704,275 | ..oooieceeriecienieneieeniees | serreeis e 28,781,439
4. NAIC 4 (B)-eruererrerneriereinerieisies sttt nens | et 27,733,361 | ..oovvvrereerrerrincninne 805,648 | ......vvrvrerrrrienens 1,192,701 | oo (1,793,965) | ...vvvvvevrirriiene 27,733,361 | oo 25,552,343 | ..o | e 28,705,280
5. NAIC 5 ().evereeeeareserireseeriesessss s eesssesss st sssesss s esssesssessssssssne | eeessesssesssnesssssenns 6,192,049 | ...ovvrerrererennn. 1,063,607 | ...voreeereirrereenernand 618,876 | ... 242,045 | oo 6,192,049 | ...ovvrrrrr 8,868,825 | ....oooveerrrirrieeirereneinenis | e 6,054,525
B, NAIC B (2).reurererrereeeieeeiiesiseieisssseesses e sssess st essssssesssssessessssssessessssssessessessnsnnss | srssssssassssssssssssansasssnes 868,363 | .o 237,534 | oo | s 321,950 | .o 868,363 | ..o 1427 847 [ | e senes 518,937
7. TOtAI BONGS. ...ttt st esnssnses | eeesssenesseessces 1,431,199,475 | .cooovvvvverr, 1,600,435,915 | ....ovvvvrevrenne, 1,605,207,408 | ......oovverrrrrecrinne (6,311,413) | ..o 1,431,199,475 | .oooovvvrivrn, 1,420,116,569 | .....ocvercrerrrecierirecenn) (V) 1,401,591,984

PREFERRED STOCK
8. INAIC Ttttk R i | S48ee R Rt R Rt tets | S4eeE s e R R R R R R R e | SR8 seeR R R e R Rt e st et | eeeE s eeR R R eR et | ShEseeR e R R RS Rt et eees | e R R Rt | £ebs AR bbb | e bRt
9. NAIC 2.t | et 708,168 | ..ooovorceercrirerireniresiseneseens | reeessesssesss s ssssens | sesssessiessssene s (33,846) | ..ovvvrererrirrririins 708,168 | ... 874,322 | ..o | e 739,719
10 INAIC Btk | SeeE s e s R RSk | HEseeR R sk R R | SeeRS RS RS e e R s | HEsee RS Rt R SRSt | SreRE Rt | SRt e s ns s | eeeR iRt | SRbsene s
110 NAIC st nsnes | e 1,829,674 | ..o 610,987 | ..o 724128 | .o (T3,1M3) ] s 1,829,674 | ..o 1,643,420 | coooovericcerseeeenieeeienies | e 1,887,123
12, NAIC Bttt ens | sieetessessenteneneaentes 2,152,176 | oo 39,168 | .o 815,950 | ..vvvrerirereirrereineneeneens (4,642) | oo 2,152,176 | oo 1,371,152 | s | e 2,000,846
13, INAIC Bttt sttt ee | SEEEeEEE R eEE e R eeeE e nEeenteens | £6eeRESeEEEeeEEseeeEeeeEeeeRseeEtseent e | SeeRteeeEoeeRtseeeEeenE et et enenteees | £EfeeREeeeE et eeEREseeE Rt neentnent e | 4eeREseeEEeeREeeeEeenteneR et nent e | £hfseeEseeREeeeteenE et e g eene et | seeREeeeEteeeE e ettt | £hfeneEeenE ettt
14. 650,155 1,639,678 | ... (111,601) | coverrrerereeirenicienns 4,690,018 3,688,894 | ..o 0 4,627,688
15.  Total Bonds and Preferred SIOCK.............uvurrreeneriimerineriennieeiessieeesscssneens | veveesesnisneesnens 1,435,889,493 | ....cooovvvrrrennns 1,601,086,070 | ...coovvrevrrrnes 1,606,747,086 | ......coocervrrrerrinnn (6,423,014) | ...covvrrrerrnnes 1,435,889,493 | ....ccooovvvrins 1,423,805,463 | .....ovvvvrerrecereri) (V) 1,406,219,672

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC1§.......... 0; NAIC2S........ 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S........ 0; NAIC6S.......... 0.




Statement as of June 30, 2015 of the Blue Care Network of MiChigan

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......vvririrrieeriere s | v 650,928,050 655,888,006 | ........cvevurirrieinns 4,241,949 2,211,180
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT........ceicviieieicecse ettt nsns | sosessesssessessessssensenas 574,864,055 | .....coovvvvererirnn 614,873,170
2. Cost of Short-term INVESIMENS ACAUITE. ..........couevcieiiie ettt ssssnes | sevtesesssessesessnanes 2,333,901,073 | oo 4,191,581,976
3. Accrual of discount

4. Unrealized valuation INCIEASE (ECTEASE)...........wururrerrererrererseseeaseesssessesessessssesessessesssessessasssessessassssssessassssssessessasssessessasssnes | 1essesssssssssessassssssessssssssessassasssessasss | seesssessessossnnssessasssnssessassssssessassnsnns
5. Total gain (loss) on disposals. 75,463 | oo 485,430
6. Deduct consideration received ON dISPOSAS............c.rviviveieeiiieiieieie ettt bbb sa s bestenaes | bestesssesbesae s snaaes 2,249,579,980 | ...cocvireicriia 4,211,192,564
7. Deduct amortization Of PIEMIUML.........cceieiiiiirieieieisees sttt bbbt bbb es bbb ensessessnsants | nebestessessesssessessesssanees 8,364,783 | ..overevevreereenie 20,884,017
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE. ..ot essssssssesentes | sressssssessessssssessssssssssesessessneens A30 | oo
9. Deduct current year's other than temporary impairment rECOGNIZEM..........oeurieireiiiieirieieeseeessse s sssessesess | erssssssassesssssssessesssssssassenanes 1,077 | oo 270
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).......ccovurrrrurreninrirrinnineinereiesississiessnns | serneesssessnsessesssenenns 650,928,050 | ..ovorvrririeieinenns 574,864,055
11. Deduct total NONAAMILEA AMOUNLS............criiiiiiiiiiisi e | EEEEE bbb bbb | sebb sttt
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiirieireiriisierissiisisssisns s ssessessessnessesssssnssessssssnssnssssssnsans | sesssessssssssssssssssssssans 650,928,050 | ...oveiierininriniienas 574,864,055

QsIo03
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Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QSI04, QSI105, QSI06, QSI07



Statement as of June 30, 2015 of the Blue Care Network of MiChigan

SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMBEr 31 Of PHOr YEAT.........cocuiueviicreieeeeree ettt benees | eeretssssesssseses st es s besasaenas 124,469,756 | ....oooevvcreriireieeeeeee e 4,565,572
2. Cost of cash €QUIVAIENES ACQUITEM...........cccueiieiieiietecte ettt bbb st a s ae b sasbesesas | sessebessssesesssassesssesesseaesssaees 559,925,707 | oooveveeieeeeeeeeene 1,272,666,275
3. Accrual of discount 94,383 | 106,279
4. Unrealized valuation iNCrEASE (ABCTBASE)..........ccceiireiriiieteicte ettt ettt es et se b s s e s s sasbessees | s1ssessssetesssseses s ses e s st et es et e bt sebebesasbebassetets | Hebessesesssnsesassebesas e s et s e b e bs s et e s s se b s e tebanes
5. Total Gain (I0SS) ON GISPOSAIS.........ccvivireiireieieie ittt ettt bbbt s et bbb s s ettt s s bbb ebesnaebns | sssebessesessssssesasset et s e s s s et b s st s s aees 207 | oo (118)
6. Deduct consideration reCeived 0N dISPOSAIS.............cccueueiireiriieieiere ettt besssetens | sessebessseses st es st b st s s 669,715,126 | ..ocvoveeerceeeeeeene 1,152,453,929
7. Deduct amortization Of PrEMIUM..........c.ccucueiiieiiiec ettt sttt ae b st s st sesnas | saebesssessssssesesssseseseae s s st bssaebens 107,340 | oo 414,323
8. Total foreign exchange change in DOOk/ adjUSLEA CAITYING VAIUE.............cveveverieeeceeieteeteeees e eiseteseesstes e seeies | evessssssesses st ssses st ses s s s ssessssssessess | seessesssssssessesssassessesssssssassessssssssssessesnsanes
9. Deduct current year's other than temporary impairment TECOGNMIZEM.............c.oveveiireiriieericieeeresieei e eeseis | cressetesssessssesesssssresessesesssssessnseressssesessnes | sresessssssessssesessssesassnsetessesesessnsesassnsesensnsns

10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7T+8-9)........c..ccevrrererrrerieeerieeeiesens | o esssssnens 14,667,581 | ooocveeeeeeeeeeee e 124,469,756

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.vueviiiciiiiieieeieciesiesessectesesssessssssessesnsens | ovsessesssssssessssssssssssssssnssnees 14,667,581 | oo 124,469,756

QsI08
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Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

QEO01, QE02
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Statement as of June 30, 2015 of the Blue Care Network of MiChigan

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 5 6 7 8 9 10 1 12 13
3 nAv vawc
Desig- Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of:

CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Any Other Class of Asset - Affiliated

000000 00 O |Blue Care Network Stop-Loss & Casualty Self-Insurance Trust Southfield 05/01/2015.... 319,992

000000 00 0| Blue Care Network Medical Malpractice Self-Insurance Trust Southfield. 05/01/2015.... 479,686
4399999. Total - Any Other Class of Asset - Affiliated 799,678 0 0 0
4599999. Subtotal - Affiliated 799,678 0 0 0
4699999. Total 799,678 0 0 0

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or|  Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest| B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment

CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11+12) B/A.C.V. on Disposal Consideration Disposal Disposal on Disposal Income
Surplus Dek - Affiliated

000000 00 0| Surplus Debenture - Affiliated (Blue Cross Complete of Michigan).. | Southfield .........cccoovcccen | ML.... l Blue Cross Complete of Michigan LLC.................. 06/25/2014 | 06/01/2015 | ......30,000,000 (U SOOI [OOO 30,000,000 | ....... 30,000,000 0
2499999. Total - Surplus Debentures - Affiliated ......30,000,000 0 0 0 0 0| 30,000,000 | ....... 30,000,000 0 0 0 0
4599999. Subtotal - Affiliated. ....30,000,000 0 0 0 0 0] . 30,000,000 | ....... 30,000,000 0 0 0 0
4699999. Totals ....30,000,000 0 0 0 0 0| e 30,000,000 | ...... 30,000,000 0 0 0 0
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Statement as of June 30, 2015 of the Blue Care Network of MiChigan

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
314188 PP 5| FEDERAL NATIONAL MORTGAGE ASSOCIATION.........cooooiiiiiiiniiiiicssseicscsssssssssssesssssesssssssssssssssssssssssssssssssssssssssss | v | oo .04/1712015 | BANK AMERICA 2,094,791 1,988,529 2,320 (1
912810  RJ 9| UNITED STATES TREAS.......oiiiiiiisiieriiesiiesitss stk | sesiirsiaes ....04/09/2015 | GOLDMAN SACHS 2,084,656 1,900,000 23,619 |1
912810  RK 6 | UNITED STATES TREAS........ostrimrirrisrissessessssssssessssssssesssesssssesssssesssesssssessssssssesssesssssesssssssnessssssssesssnsssessses | sesesessenes ...06/23/2015 | VARIOUS 6,300,881 6,870,000 50,016 |1
912828  J2 7 [UNITED STATES TREAS........oierrirreisinreesieesessssssessssssssssssssssssssssssesssssesesssssssesssssssesessssesssssssesssssssssssssnsssssnns | coneeesssenes | e .04/01/2015 | BANK AMERICA. 5,058,984 5,000,000 14,088 |1
912828  J8 4 |UNITED STATES TREAS BANK AMERICA 10,037,891 ceereeinnnn.. 10,000,000 2,630 |1
912828 K5 8 |UNITED STATES TREAS. VARIOUS 35,684,180 36,000,000 14,161 |1
912828 K6 6| UNITED STATES TREAS, BANK AMERICA. 1,497,715 1,500,000 367 (1
912828  XB 1 [ UNITED STATES TREAS......cocttiuuiririsssseiessnssesessssssesesssssssessssssssesasssssssesssssssssesssssesssesssssesssessssssssssnssssssssssssssses | serssessanes ....06/29/2015 | VARIOUS 8,875,000 9,000,000 15,591 |1
0599999. Total Bonds - U.S Government. 71,634,098 72,258,529 122,792 XXX
Bonds - All Other Government
X3328Z FU 4| HELLENIC FOREIGN [~ ....04/16/2015 | GOLDMAN SACHS & CO. 14,094 33,426 146 | 5FE
X3328Z FV 2 |HELLENIC FOREIGN, Frenes ....04/16/2015 | GOLDMAN SACHS & CO. 14,054 33,426 146 | 5FE
X3328Z GA 7 [HELLENIC REPUBLIC FOREIGN | ....04/20/2015 | DEUTSCHE BANK SECURITIES INC 4,615 11,142 50 | 5FE
1099999. Total Bonds - All Other Government. 32,763 77,994 342 XXX
Bonds - U.S. Special R e and Special A
3128MJ VB 4| FHLMC PC GOL GOBE3B..........coovevvvevevvveessesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssenes | s | covees .04/22/2015 | MORGAN STANLEY. 21,987,711 20,950,029 24,442 |1
3128MJ WB 2| FREDDIE MAC.........ciiieiiieiieeieiset ettt b bbb bbbttt enins | coebienianes ....05/07/2015 | CITIGROUP. 20,840,625 20,000,000 23,333 |1
3128MJ WC 0| FREDDIE MAC......oiooiiorirricricicecceccecssssssessessscs sttt | v | oo .06/16/2015 | CITIGROUP. 7,936,838 7,486,479 10,814 |1
3128PU P5 5 |FREDDIE MAC ...05/21/2015 | STATE STREET GLOBAL MARKETS LLC 3,753,680 3,506,832 10,910 |1
3132QP BH 6| FHLMC PC GOL Q32739. ...06/01/2015 | PIERPONT. 7,295,565 6,986,625 8,151 |1
3138WD  AM 3| FNMA PASSTHRU AS3B11......couurviieeeeisiireisissesssssessssssssssesesssessesssessssssessssssessssssssessssssssssssssssssssssssnnsssses. | sevesesseees ...06/25/2015 | STATE STREET GLOBAL MARKETS LLC. 9,833,977 9,553,348 26,006 |1
3138WD X7 1] FNMA PASSTHRU ASAB0T.....couiiuiisiiieesisesiesesisesisse s ssssssss s ses st nnssssssssnnes | sisssnssnenes ....02/26/2015 | BANK AMERICA. (89,973) (84,300) (122) |1
3199999. Total Bonds - U.S. Special Revenue and Special A 71,558,423 68,399,013 103,534 XXX
Bonds - Industrial and Miscell
00206R  AX 0| ATET INC...ouiirriieerirreineiie ittt bbbttt nneesstnnnine | cerenessenes ....04/30/2015 | RBC CAPITAL MARKETS 1,087,980 1,000,000 21,014 | 2FE
00208R  CL 4 [ ATET INC....cooeeeeaieiaiaiaiassesssasasssssssasssassssssss s | cossssssssss ....04/23/2015 | JPM 999,490 1,000,000 2FE
00206R  CN 0 [ ATET INC.....oouieiecieiieeieiie ittt bbbttt enssenine | evisessnias ....04/23/2015 | JPM 997,040 1,000,000 2FE
00287Y  AQ 2| ABBVIE INC.......oiiorrrrveeieeiiecsssssisisssesssssssssss s sssssssssss s ssssssssss s ssssssssssssssssssssssssssssssssssssssssssssssssssssnnns | sossvsssssnes ....05/05/2015 | BANK AMERICA. 1,996,500 2,000,000 2FE
00287Y AT 6 |ABBVIEINC. DEUTSCHE BANK SECURITIES 1,991,800 2,000,000 2FE
02005N  AZ 3 [ALLY FINL INC. BARCLAYS 260,650 260,000 655 |3FE.
02563L  AB 4 [ AMERICAN ENERGY........ocirriimmrriiimmrerismsresissesesssssesesssesesessssssssssssssssssessssssessssssessssssessssssessssssnssssssssssssnsssssns | coneeesssenes | e .05/12/2015 | GOLDMAN SACHS & CO. 14,550 20,000 55 | 5FE
O7177M  AA 1 [ BAXALTAINC. ...ttt bbbttt tennns | eebienienens ....06/18/2015 | CITIGROUP. 1,986,480 2,000,000 2FE
07177M  AK 9 [ BAXALTA INC ... | aoveseseseses | coii .06/18/2015 | JPM 999,140 1,000,000 2FE
111621 AP 3| BROCADE COMMUNICATIONS.........oooiiiiiriiiiiesiissiiesiisesise st ssis st ssb bbbt ssbensies | ssiinensies ....06/29/2015 | GOLDMAN SACHS & CO. 26,053 25,000 45 | 3FE
12621E  AK 9| CNO FINANCIAL GROUP INC GOLDMAN SACHS & CO 380,000 380,000 3FE
12626C AA 0| CPG INTERNATIONAL HOLDINGS LP. DEUTSCHE BANK SECURITIES INC 5,275 5,000 56 | 5FE
172967 FT 3| CITIGROUP INC BARCLAYS CAPITAL 1,085,730 1,000,000 16,625 | 1FE
172967 GL 9| CITIGROUP INC......coiiescsescscscscs sttt | oo | oo .05/14/2015 | JEFFERIES & CO INC 1,000,780 1,000,000 7,313 | 1FE
17323V AZ 8| CITIGROUP COMMERCIAL MORTGAGE TRUST.........oiiiiiriiiiiniiserisesiiesisesiisesssesissssssss s sssesssssesssenssssessssns | sovessieneses ....04/02/2015 | CITIGROUP. 5,149,759 5,000,000 6,207 |1FE
200339 DW 6 [ COMERICA BANK........ooourerirmremireeesinsesesssesessseesessssessssssssssssssssssssssssssssssesssssssssssesssssssessssssssssssssssssssssssssnnns | sevessseneees ....05/28/2015 | DEUTSCHE BANK SECURITIES 1,998,700 2,000,000 1FE
203372 AN 7 | COMMSCOPE INC JP MORGAN CHASE SECURITIES 40,000 40,000 3FE
20337Y AA 5| COMMSCOPE TECH FINANCE PRIV PLACE JP MORGAN CHASE SECURITIES 35,000 35,000 4FE
27890G AA 8| ECLISPSE RESOURCES CORP PRIV PLACE DEUTSCHE BANK SECURITIES INC 264,338 270,000 5FE
31620M  AH 9| FIDELITY NATL INFORM.......ccviiiiiiiiiiriienitesite st sbe s sb bbb siinns | sibensiieies ....06/23/2015 | FIDELITY. 1,057,500 1,000,000 14,028 | 2FE
337738 AN 8 [ FISERVINC....oooooocororrrrrrrereccrcreccrssnssnssssessssses st | s ....05/19/2015 | BANK AMERICA 998,320 1,000,000 2FE
337738 AP 3| FISERV INC ...tttk bbb | sesiinsiaes ....05/19/2015 | BANK AMERICA. 1,998,660 2,000,000 2FE
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37045X AL 0 [ GENERAL MTRS FINL CO....cvuuuriuriiiimiiiiie i sisssssss s sssessssssss s ssss st sse s ssssssssssssensies. | sevssssienes ....06/30/2015 | CITIGROUP GLOBAL MARKETS 162,978 160,000 836 | 2FE

404119 BR 9| HEALTH CARE FACILITIES & SERVICES.........oooiiiiiiiiiiiisiicscscssssscssscssssssssssssssssssssssssssssssssssssssessssssssssssssssssssssssss | cvvveseseeees ....05/06/2015 | CITIGROUP GLOBAL MARKETS 118,450 115,000 2,129 |4FE

40537Q  AH 3| HALCON RESOURCES CORPORATION CORPORATE.........cocouiiiriisiieniissiiesstsssssesssssssesssessssesssesssssessies | seviressinss ....04/121/2015 | JP MORGAN CHASE SECURITIES 90,000 90,000 5FE

413875 AP 0| HARRIS CORP DEL MORGAN STANLEY. 2,000,000 2,000,000 2FE

423074 BA 0| HEINZHJCO. CITIGROUP. 1,995,280 2,000,000 2FE

428236 BP 7|HEWLETT PACKARD CO. RBC CAPITAL MARKETS 3,583,405 3,500,000 23,042 | 2FE.

436440 AH 4| HOLOGIC, INC. PRIV PLACE..........coooiiiiiiiisisisisisisisiscssssssscssssssssssssssssssssssss sttt | sovssesosones | covees .06/18/2015 | GOLDMAN SACHS & CO 120,000 120,000 4FE

451055 AF 4| ICONIX BRAND GROUP INC........cooviiiiiiiiiiiiiii it sies bbbt sb bbb ssssssiesns | sisensienenss ....04/17/2015 | JP MORGAN CHASE SECURITIES 23,743 20,000 25 |4

46113V AC 2 [ INTERVAL ACQUISITION.......oouurmmiumremmiremsssseessssssssssesssssssesssssssesssssssssssssssssssssssssssessssssnsessssssssssesessssssessssss. | seveseseeees ....04/02/2015 | WELLS FARGO SECURITIES 235,000 235,000 3FE

471109 AM 0| JARDEN CORP VARIOUS 34,931 30,000 57 |4FE

48019T AB 0| JONES ENERGY INC. JP MORGAN CHASE SECURITIES 4,988 5,000 33 |4FE

48121C UM 9| JP MORGAN CHASE BANK MORGAN STANLEY. 7,479,825 7,500,000 385 |1FE

501044  CR 0 KROGER CO......ooiiiiiiiiiiiriiseiisiissii it bbbt | sesiineiaes ....04/15/2015 | SUSQUEHANA 1,146,350 1,000,000 694 [2FE

576485 AA 4| MATADOR RESOURCES CO PRIV PLACE.........ciiiiiiiiiiiiiissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | seveseseseses | covis .04/09/2015 | MERRILL LYNCH (BOA). 75,000 75,000 4FE

595112 BF 9| MICRON TECHNOLOGY IN.......oiiiiiiiiiiiiiiiiissiieniiss sttt sssessiessises | seviiensienss ....04/27/2015 | MORGAN STANLEY. 270,000 270,000 3FE

595112 BG 7 [ MICRON TECHNOLOGY IN MORGAN STANLEY. 275,000 275,000 3FE

69349L AK 4 [PNCBKNAPITTSBURG KEYBANC CAPITAL MARKETS 2,016,580 2,000,000 13,767 | 1FE

69352) AP 2| PPLENERGY SUPPLY LL CITIGROUP GLOBAL MARKETS, 100,000 100,000 3FE

74840L  AA O [ QUICKEN LOANS INC......oorrvviiiiinncssssississsssssssssssssssssssssssssssssssssssss s sssssssssssssssssssssssssssssssssssssssnsens | sosssssinies ....06/30/2015 | VARIOUS 388,319 390,000 556 |3FE

758075  AB 1| REDWOOD TRINC......ooiiiiiiiiieiiiesiie ittt bbb bbb | sesiineiaes ....06/29/2015 | JP MORGAN CHASE SECURITIES 9,600 10,000 99 | 3FE

779376 AC 6 [ ROVICORP HYBRID.........couuureeeieaceemmieeesssseessssssssssessssssessssssesssssssssessssssessssssssssssssssssssssssessssssesnsssssesnsssnnss | sovessseneees ....06/29/2015 | VARIOUS 237,534 250,000 211 | 6*

785592 AK 2| SABINE PASS LIQUEFACTION PRIV PLACE VARIOUS 29,475 30,000 480 | 3FE

78573N  AA 0| SABRE GLBL INC GOLDMAN SACHS & CO 210,000 210,000 4FE

828807 BW 6 | SIMON PPTY GROUP LP JEFFERIES & CO INC 827,416 793,000 3,354 |1FE

86732Y AG 4 [ SUNEDISON INC HYBRID.......coiiiuuiiiriiiiiisieisiissii it | sesiinsiees ....05/06/2015 | VARIOUS 240,682 195,000 1,238 |5

86732Y  AJ 8| SUNEDISON INC.......ooooooeeeeeeememeeeessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssasnes | sovevessses | conees .05/13/2015 | DEUTSCHE BANK SECURITIES INC 191,000 191,000 5

86732Y  AK 5| SUNEDISON INC HYBRID........coccuumrermmrmresmmrssesmnerssssmessssssesessssessessssesssssssesssssssesssssssesssssssssssssssssssnssssssnessssssneenss | conmeesssnes | conee .05/13/2015 | DEUTSCHE BANK SECURITIES INC 215,000 215,000 5

87243V AA 3| THC ESCROW CORRP I BARCLAYS 174,125 175,000 4FE

966387 AK 8| WHITING PETROLEUM CORP. VARIOUS 773,711 685,000 1,364 | 3FE

98877D AC 9| ZF NA CAPITAL CITIGROUP GLOBAL MARKETS. 381,227 385,000 3FE

552704 AC 2 |MEG ENERGY CORP A ....06/05/2015 | VARIOUS 9,413 10,000 136 |4FE

893830 BC 2| TRANSOCEAN INC | ....05/08/2015 | GOLDMAN SACHS & CO. 3,944 5,000 17 [3FE
3899999. Total Bonds - Industrial and Miscellaneous 47,796,721 oo 47,074,000 [ oo 114,421 XXX
8399997. Total Bonds - Part 3. 191,022,005 2187,809,536 | s 341,089 XXX
8399999. Total Bonds. 191,022,005 ..187,809,536 341,089 XXX
Preferred Stocks - and Miscell

013817 30 9[ALCOAINC VARIOUS 7,920.000 353,904 PALFE

165167 76 8| CHESAPEAKE ENERGY. DEUTSCHE BANK SECURITIES INC 349.000 248,255 P4UFE

165167 77 6| CHESAPEAKE ENERGY......covuiriviireiiiereisiesesssessssssessssssesessssssssssssssssssssssssessssssssssssssssssssssssssssnssssessesssens | sovssneseses | cvvees .06/16/2015 | DEUTSCHE BANK SECURITIES INC 12.000 8,828 P4UFE

902494 30 1[TYSON FOODS, INC PRF HYBRID........coouiiiuiiimniiiseissisissssssesisssssessssssssesssssssssessssssssssssssssssssssssssssessssssssssssssnes | sessssessees ....04/01/2015 | VARIOUS 809.000 39,168 P5L
8499999. Total Preferred Stocks - Industrial and Miscellaneou: 650,155 XXX 0 XXX
8999997. Total Preferred Stocks - Part 3 650,155 XXX XXX
8999999. Total Preferred Stock: 650,155 XXX XXX
Common Stocks - Industrial and Mi

464287 46 5| ISHARES MSCI EAFE ETF. MORGAN STANLEY. 150,800.000 9,955,755 XXX L

464287 50 7 |ISHARES CORE S&P MIDCAP ETF MORGAN STANLEY. 119,186.000 18,094,643 XXX L

78462F 10 3| SPY EXCHANGE TRADED FUNDS. MORGAN STANLEY. 27,400.000 5,804,016 XXX L
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922042 87 4| VANGUARD EX TRD FUN......oiiiuiiimiiisiiisisiesessssesisssssssesissessssessssesssse st sssssssssssessissssssessissssssesnssns | sessssessans .......06/18/2015 | MORGAN STANLEY. 168,000.000 9,443,768 XXX
9099999. Total Common Stocks - Industrial and Miscellaneou: 43,298,182 XXX e XXX
Common Stocks - Mutual Funds

00769G 77 4 | ADVISORS INNER CIRCLE FD.......oocoiiirieimriiiimnmsisenemsisseesssssssssssssssssssssssssssssssessssssessssssesssssssssssssssessssssnees | covsvesesens ...06/30/2015 | STATE STREET GLOBAL MARKETS LLC. 10,122.503 115,662 XXX

018918 22 7 [ ALLIANZGINFJ DVD VAL-INST ...oouurvirmrenesmersesssereesssssssssssssssssessssssessssssssssssssessssssssssssssssssssssssssssssssnesssssenes | seeeseseneees ....06/30/2015 | FIDELITY CAPITAL MARKETS. 2.318 40 XXX

315792 22 6| FIDELITY FREEDOM K 2025...........ooomvimmiieneieseeisssisesisss e sssssssessssssssses s ssssssssesssssssssesssssssssessssssssesssssnssses | assesesssnns ....05/29/2015 | FIDELITY CAPITAL MARKETS. 98.804 1,518 XXX

315792 23 4 |FIDELITY FREEDOM K 2020 FUND..........cocouuumimimimmmmmmmmmmmmsmsssmsasassssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnns | sossssssssss ....06/30/2015 | FIDELITY CAPITAL MARKETS. 470.295 6,756 XXX

315792 24 2| FIDELITY FREEDOM K 2015 FUND. FIDELITY CAPITAL MARKETS 710.554 9,802 XXX

315911 20 6 | FIDELITY SPARTAN 500 INDX-IV FIDELITY CAPITAL MARKETS 0.938 69 XXX

316146 10 9 [ FIDELITY INVESTMET GRADE BOND.........coscruvurureiemmrreismnseesssssessasessssssessssssesssssssssssssssssssessssssseesssssesssssnsesnes | sevesessneees ....06/30/2015 | FIDELITY CAPITAL MARKETS. 139.507 1,101 XXX

880196 87 8| TEMPLETON FOREIGN FUND R-B......couuuiieuiiirniiisnsnsnisisssnessenissenseensssenssensssensseensssesssssssssssssssssssssssenssssnssasessnssss | sessseeesanes ....04/30/2015 | FIDELITY CAPITAL MARKETS. 16,924.771 129,136 XXX
9299999. Total Common Stocks - Mutual Fund: 264,084 XXX e XXX
Common Stocks - Money Market Mutual Funds

316191 60 O |FIDELITY RETIREE MMKT. | ............. | ....... 06/30/2015 | FIDELITY CAPITAL MARKETS 164,922.890 164,923 XXX
9399999. Total Common Stocks - Money Market Mutual Funds 164,923 XXX e XXX
9799997. Total Common Stocks - Part 3 43,727,189 XXX e XXX
9799999. Total Common Stock: 43,727,189 XXX e XXX
9899999. Total Preferred and Common Stocks. 44,377,344 XXX e XXX
9999999. Total Bonds, Preferred and Common Stocks. 235,399,349 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment B/ACV. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator|
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJAC.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
Bonds - U.S. Govermu N
314188 PP 5[ASSOCIATION  [.. 06/01/2015{ MBS PAYDOWN 6,106 0 6,106 0 18 1.04/01/2045 | 1..
912810 RJ 9| UNITED STATES TREAS. 05/27/2015f RBS SECURITIES 16,900,000 (2,695) (2,695) 7,499,344 .(429,809) ... (429,809)] ...........110,813 | .11/15/2044 | 1..
912828 B6 6| UNITED STATES TREASURY. ... | 05/21/2015 RBS SECURITIES v 1,000,000 | ... v 1,004,717 (178) (178) 11,004,539 46,789 46,789 21,043 |.02/15/2024 | 1..
912828 D5 6| UNITED STATES TREAS........oovvrrrrrrrrrrrerrrrneerernnes | coeee 05/11/2015] MORGAN STANLEY.........oovvvereneee SR SO 4,554,141 | .........4,500,000 | .........4,510,742 | .........4,510,680 (340) (7)) [ [ 4,510,340 43,801 43,801 .08/15/2024 [ 1...........
912828 G3 8| UNITED STATES TREAS.........ccoovmvmerrmrncrrrnncnnrriees | cvene 05/11/2015| RBS SECURITIES.......oooeseerrsvvres | worverrssssssisssnnrnssns | cvvrsens 3,118,172 | ........ 3,120,000 | .........3,188,250 (1,538) (WK1 N 3,186,712 (68,540) (68,540) 11152024 [ 1..........
912828 G9 5[ UNITED STATES TREAS.........covvmrmenrmnncnenrnccnnrines | coene 05/05/2015| MORGAN STANLEY. 2,011,172 2,000,000 2,028,594 (1,583) (1,583) 2,027,011 (15,839) (15,839) 213172019 [ 1...........
912828 J2  7[UNITED STATES TREAS. ... | 05/21/2015| VARIOUS. 8,982,148 9,000,000 9,081,328 (499) (499) .9,080,829 (98,681) (98,681) .02/15/2025 | 1
912828 J5 0| UNITED STATES TREAS. 05/05/2015{ MORGAN STANLEY. ...4,964,844 5,000,000 4,966,406 927 927 4,967,333 (2,490) (2,490)| . .02/29/2020
912828 J8 4| UNITED STATES TREAS. .... | 05/05/2015] MORGAN STANLEY. 9,921,875 | . 0,000,000 | ........10,037,891 (584) (584) . 0,037,307 | ceveveverererererernrerenees | worerenenens (115,432) ] ...........(115,432) | . .03/31/2020
912828 K5 8| UNITED STATES TREAS.........ccoovmvmerrmnncnrnrncnnriinss | cvene 05/28/2015{ DEUTSCHE BANK SECURITIES | .....cooovcnvicvcricrcceces | e 1,967,006 | ......... 1,980,000 | ..........1,964,377 189 LIS [ 1,964,566 2,440 2,440 .04/30/2020 | 1...........
912828 VD 9| UNITED STATES TREASURY.....cocvvmmvercmmvcrmrrunss | conre 05/11/2015[ VARIOUS.........coovvvvemrverenenerersnnnenens | eovseersssessssssssssssssess | cerenenens 1,600,125 | .........1,600,000 | .........1,597,688 | ..........1,5699,506 432 ZXc72 IR I 1,599,937 188 188 .05/31/2015 [ 1...........
912828 XB 1| UNITED STATES TREAS........ooooovvvvviininiin | e 05/21/2015f BARCLAYS CAPITAL 694,641 700,000 691,250 0 691,250 3,391 3,391 .05/15/2025 [ 1..........
0599999. Total Bonds - U.S Government ... 45941093 | ........ 45,806,106 | ........ 46,579,997 | ........7,114,903 0 (5,869) 0 (5,869) 0]....46,575274 0 (634,182)] ............(634,182) 321,487 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
3128M8 CD 4| FEDERAL HOME LOAN... .. | 06/01/2015| MBS PAYDOWN ceeee 1,250,651 [ .........1,250,651 | ........1,319,045 | .........1,259,161 (8,511) (8,511) covnnn 1,250,651 0 20,188 |.10/15/2040
3128M9 7S 4| FEDERAL HOME LOAN... .| 06/01/2015| MBS PAYDOWN 812,841 812,841 871,391 822,075 (9,234) (9,234) 812,841 (VN [ 14,549 | .10/15/2041
3128MD  UP 6| FEDERAL HOME LOAN.........cocovvvvcvrrmrvvcnrrnrenrnriens | coeee 06/01/2015f MBS PAYDOWN 690,077 690,077 | ............. 723,280 690,714 (637) (637) 690,077 O f s 10,450 |.10/15/2028 | 1...........
3128MJ V6 4| FHLMC PC GOL GO8636.........cccovvvverrveverevnenveneenes | e 06/01/2015{ MBS PAYDOWN 75,243 75,243 78,970 0 75,243 0 219 |.04/15/2045 | 1...........
3128MJ VN 7| FHLMC PC GOL G08620...........ccovevervrererevrvrvrnreees | e 05/01/2015| VARIOUS. 21,679,794 | .. 20,682,454 | ....... 21,693,955 (31,913) (31,913) <0ernnn21,670,326 9,468 9,468 203,815 |.12/15/2044 | 1..........
3128MJ VR 8| FHLMC PC GOL GO08623...........coovevuvrrevevrvrrnirerines | e 05/01/2015| VARIOUS. 000021627707 | ....... 26,522,877 | ....... 27,900,629 (32,989) (32,989) eeerenn21,875,601 (247,895) (247,895) 261,826 |.01/15/2045 | 1
3128MJ WB 2| FREDDIE MAC 06/01/2015{ MBS PAYDOWN 49,926 49,926 52,024 0 49,926 0 146 |.05/01/2045
3128PU  P5 5| FREDDIE MAC..........cvemmmvvmmemmiermmmmssmmmssssssssssssnsens | oo 06/01/2015f MBS PAYDOWN.........coovevevevervrnnns | comvernneneensesecnscseneees | v 172,456 | .ooovcvee 172,456 | ......coceeee 184,595 (U [ (BN 172,456 0 575 |.04/01/2026
3128PU V8 2| FREDDIE MAC.......oococesierererenessssssnisennnsessssssnnees | o 06/01/2015{ MBS PAYDOWN 315,913 315913 338,027 318,457 (2,544) (2,544) 315913 0 5,176 |.05/01/2026 | 1...........
31292S CE 8| FHLMC PC GOL C09069.............cccoorrvrresrccenrrrens | e 06/01/2015| MBS PAYDOWN 545,324 545,324 577,639 546,632 (1,308) (1,308) 545,324 0 9,582 |.11/15/2044 | 1...........
312939 NP 2| FEDERAL HOME LOAN......ccccoovmimcmminercscscscssscicss | o 06/01/2015f MBS PAYDOWN 572,987 572,987 616,767 578,543 (5,556) (5,556) 572,987 0 f s 11,691 |.03/15/2040 | 1...........
312942 VH 5| FEDERAL HOME LOAN.....cooosvcummuemsmmermssssicssssiess | ceeee 06/01/2015| MBS PAYDOWN 968,831 968,831 | ..........1,043,007 977,811 (8,980) (8,980) 968,831 0 22,084 | .10/15/2040 | 1...........
3132KE  S9 7| FHLMC PC GOL V60544. .. | 06/01/2015| MBS PAYDOWN 397,901 397,901 .410,888 398,783 (882) (882) 397,901 0 5,014 |.06/15/2029 | 1
3132MA  TU 5| FHLMC PC GOL Q29863. ... | 06/01/2015] MBS PAYDOWN.......ccconivvccrcrrenres | cvvvivnvevivnrenevineninnnns | o 149,720 | coovvveveren 149,720 | ............155,161 | ..ooovcvvees 149,849 (129) (G72°)) [ [N 149,720 0 2,397 | .11/15/2044 | 1..
3132MA TX 9| FHLMC PC GOL Q29866............coocomemmmemrmeemmrnnnnnns | o 06/01/2015f MBS PAYDOWN 972,267 972,267 | ..........1,034,173 976,618 (4,350) (4,350) 972,267 O f s 18,286 |.11/15/2044 | 1...........
3132QP BH 6| FHLMC PC GOL Q32739.........ccocrvvvmcrrrrrrccrvnrcerrens [ e 06/01/2015f MBS PAYDOWN 11,038 11,038 11,526 0 11,038 0 32 |.04/15/2045 | 1...........
3138WD  AM 3| FNMA PASSTHRU AS3671......cocvvveveverererererenennnes | wvene 06/01/2015f MBS PAYDOWN........cvcvvvevevevererenes | cererenveeeenseseenseseeeees | covesssssies 177,825 | oo AVAR: 7.7 [— 185,355 | .ovvvvererene 178,038 (213) (VA1) [ [ 177,825 0 2,547 |.10/25/2044 | 1...........
3138WD X7 1] FNMA PASSTHRU AS4301........coovevvmvvevevenvvenvnnnes | v 06/01/2015f MBS PAYDOWN.........ocovvevvvevervnnnns | comvermreneensesecnscseneees | v 195,151 | oo 195,151 208,286 (61) ((H)]) FFUSSSUSSSSRSSRSRSSUSIOOINS ISR 195,151 0 1,124 | .01/25/2045 | 1...........
3138Y9 L7 1| FNMA PASSTHRU AX7549........ccoccoemeveremeverericeres | e 06/01/2015{ MBS PAYDOWN 366,244 366,244 393,254 (875) (875) 366,244 0 3,569 |.01/25/2045
92812U Q4 3| VIRGINIASTHSGDEV....cooooocoovcvcccvcvccciciciciciciie ] oo 06/26/2015f VARIOUS. 210,598 210,598 210,598 210,598 0 210,598 0 2975 | .10/25/2037
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. 257242494 | ........ 55,140,324 | ....... 58,008,570 ] .........7,107,279 0 (108,182) (O (108,182) 0]....57,480,920 0 (238,427) (238427)] ........... 596,245 XXX
Bonds - Industrial and Miscellaneous
001406 AB 3| AIM AVIATION FINANCE LIMITED..........ccccovice | crene 06/15/2015f MBS PAYDOWN 4,464 4,464 4,464 0 4,464 0 54 |.02/15/2040
00206R  CL 4| AT&TINC....ocoovrmmrrrrrcrnrrcenenenenenenesesenseesesesssessssseses | wvene 04/3012018) JPM. ... 999,780 | ..........1,000,000 999,490 0 999,490 290 68 |.06/30/2020
02376V AC 7| AMERICAN AIRLINES GROUP INC. ... | 05/19/2015| SECURITIES 238,165 230,000 230,000 230,000 0 230,000 8,165 011152017
032511 BK 2| ANADARKO PETROLEUM CORP... 04/09/2015] GOLDMAN SACHS ...2,119,920 .2,000,000 1,986,724 64 64 1,986,788 .133,132 .07/15/2044
09069N  AF 5] BIOSCRIP INC.....ccoorerevermrmmmrmmmmmrmmmmmmmmmmmsmnmsmmsnmnnnees | wvene 04/09/2015| ROBERT W BAIRD & COINC.... 54,000 60,000 53,925 0 53,925 75 .02/15/2021
121897 WQ 1| BURLINGTN NORTH SANTAFE.......ccccccccoeemeveces | e 06/18/2015f SUSQUEHANA 3,886,590 3,000,000 | .........4,094,670 3,789,057 (45,405) (CITIV] T I 3,743,652 | ..o [ i 142,938 | ..o 142,938 .02/25/2022
126281 AZ 7| CSAIL COMMERCIAL MORTGAGE TRUST....... | .... 04/01/2015] NOMURA SECURITIES 5,311,328 5,000,000 | ..........5,149,970 (3) (1)) [N I 5,149,967 | .coocvovvvevrnvnccrecrences | i 161,361 | .ooveveveren 161,361 .04/15/2050
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12673P  AD 7| CAINC.....cooooiiieeiiriiriiiiniiisssnsessissssssssssssssssssssssssssnens | oo 06/09/2015f JEFFERIES & CO INC......cocvvvcccs | e [ s 1,016,570 | ......... 1,000,000 998,110 998,603 165 165 998,768 17,802 17,802 23,719 |.08/15/2018
131347 CE 4| CALPINE CORP SR NT....covvvevrrvrerrrererersrerensrnnenns | e 04/15/2015( VARIOUS. 278,888 275,000 266,063 266,063 0 266,063 12,825 12,825 | oo 10,879 |.01/15/2023
171779 AG 6| CIENA CORP. 06/05/2015| VARIOUS. 374,325 270,000 314,550 311,777 (4,698) (4,698) 307,079 67,246 67,246 6,429 |.10/15/2018
172967 FT 3| CITIGROUP INC.......ciiiiircccsiscsistscsiscscssccscscccsssce [ e 05/14/2015{ JEFFERIES & CO INC.....ocoocvvccccs | e [ s 1,081,480 | ......... 1,000,000 | ..........1,066,960 | .........1,061,503 (2,983) (VLX) [ 1,058,521 22,959 22,959 | .o 38,125 |.01/14/2022
STATE STREET GLOBAL
172967 GL 9| CITIGROUP INC... ... | 06/04/2015| MARKETS LLC ..1,012,370 .1,000,000 0 <o 1,000,780 11,590 11,590 8,625 |.03/01/2023
210795 QB 9| UNITED CONTINENTAL HOLDINGS INC . | 04/30/2015| SINKING FUND REDEMPTION... 87,112 87,112 87,099 13 13 87,112 0 1,742 | .04/29/2026
216871 AF 0| COOPER US INC......ooooeuvvevvvmreviisrevivenisssinenissnnninns | ceeee 04/30/2015{ MORGAN STANLEY. 252,995 250,000 254,605 253,371 (1,114) (1,114) 252,257 738 738 4,783 |.01/15/2016
293791 AV 1| ENTERPRISE PRODUCTS PARTNERS............. | ..... 05/14/2015{ STERNE AGEE & LEACH............ SSSSSNUSSSOROOINION DR 1,586,250 | .......... 1,500,000 | ..........1,730,625 | .........1,615,483 (27,446) (VAT N 1,588,037 (1,787) (NET0T — 100,500 |.08/01/2066
36962G 3M 4| GENERAL ELECTRIC CO........cocvvvemvvevevevnrerenninnes | e 06/23/2015) DEUTSCHE BANK SECURITIES | .....cooovcnvevecricccceces | ovirinens 1,077,500 | .......... 1,000,000 | ..........1,072,500 | .........1,047,971 (7,689) (UJLG1)] N [ 1,040,282 37,218 37,218 39,135 | .11/15/2067
37045V AE 0 GMucoooeoereeeeermmmmemmmmmsmmmmmssssmmmssssmsssssssssssssssssssssesssenenes | e 06/30/2015{ CITIGROUP GLOBAL MARKETS | .....oovvvvvvevrerverevrees | coversrrries 170,003 | coovevererens 160,000 | ..oooovvenenr 156,400 | .oovvvererene 156,745 147 147 ceverennnnnn 166,893 13,110 13,110 5,790 |.10/02/2023
375558 AP 8| GILEAD SCIENCES INC.. 06/17/2015{ VARIOUS. 261,472 50,000 84,250 61,777 (4,357) (4,357) 57,420 204,052 204,052 513 |.05/01/2016
442488 BW 1| HOVNANIAN K ENTERPRIL.. . | 04/07/2015] CANTOR FITZGERALD........ccccee | coeveemrerevmrerersrereraces | ovvivvinnnns 175,950 | coovvvereren 180,000 | ..oooovvveens 172,800 | coovvvevere 172,800 0 cevreennn 172,800 3,150 3,150 6,200 |.11/01/2019
48666K AS 8| KBHOME........ooooioorierericcrerncencncencercneneccnssesensneies | o 04/15/2015f VARIOUS............coooomvmvemmvermmmsnrnnnnns | coeveenreeeeesnseenseseneees | coviisiiiis 196,997 | ..ovvvevee 205,000 | ............ 197,313 | oo 197,313 1,281 (1,281) coreinn 196,031 966 966 1,997 |.02/01/2019
501044 CR O KROGER CO.....cooooummuvemmmmmimimmmimsmmsemssmsesesssesssssnnenes | coeee 06/23/2015) SUSQUEHANA..........coococemmcmeerrcees | o [ s 1,033,130 [ ...ooouene 1,000,000 | ..........1,146,350 (568) ((STC15)) SRR I AIRTEIE: V2 SO [N (112,652) | ...........(112,652) | ..............9,861 | .04/15/2042
501044 CT 6| KROGER CO/THE.......ccommmmrermmrreremmrerererssenensseseneees | ceeee 04/15/2015] SUSQUEHANA........cccccccccmmrrrvcares | wovmvvrsssssiinnnrnreeness | cvvereas 1,184,250 | ..........1,000,000 996,650 996,731 15 15 996,746 | ..ovvvvvevrereeerrreeeeerees | v 187,504 | .oovvvererens ETASI1 [— 37,051 |.08/01/2043
571748 AK 8| MARSH & MCLENNAN COS INC.......ccccccoeeeevecreee | cvene 06/25/2015 JEFFERIES & CO INC.......cocvvvcccs | e [ s 1,141,650 | ......... 1,000,000 | .........1,118,020 | .........1,112,842 (1,877) (U TA0] [ [ 1,110,965 30,685 30,685 53,691 |.08/01/2033
58733R AB 8| MERCADOLIBRE INC HYBRID . | 06/25/2015| VARIOUS. 72,573 55,000 55,000 55,000 0 55,000 17,573 17,573 1,210 |.07/01/2019
68389X AN 5| ORACLE CORP. 04/20/2015{ BANK AMERICA 502,170 500,000 .499,135 ...499,508 54 54 . 499,562 2,608 2,608 3,133 |.10/15/2017
69349L AG 3| PNC FINANCIAL SERVICES GROUP INC.. . | 04/21/2015] KEYBANC CAPITAL MARKETS.. | ...cocoovvvurmummmmianninns | v 1,996,080 | .......... 2,000,000 ,999,820 11,999,863 5 5 ceeene 1,999,868 (3,788) (3,788) 25,950 |.11/01/2022
704549 AG 9| PEABODY ENERGY CORP.......cocceeevemvseresirrsericrs | ceee 04/28/2015| VARIOUS. 98,484 315,000 | .coooocenen. 165,375 | wovvvvererene 165,375 [ .ovovevereveverererererenens corveerrnnen81,052 | 105,122 (54,070) 111,305 (12,821) (12,821) 5,529 | .12/15/2041
741503 AQ 9| PRICELINE GROUP INC/THE..........cocevmmvverernnns | v 04/29/2015f VARIOUS...........cocoovmvvevimvermimnennnnnns | covveenneneenseneenseseeeees | coveessssie 141,262 | oo 100,000 | .oovvvveeee 134,007 | oo 124,557 (2,809) (2,809) covnnnn 121,747 19,514 19,514 630 |.03/15/2018
741503 AS 5| PRICELINE GROUP INC/THE.........cocomvrvererrrererrees | coee 05/01/2015| VARIOUS. 362,761 308,000 314,439 313,166 (303) (303) 312,863 49,898 49,898 394 |.06/15/2020
74432Q AG 0| PRUDENTIAL FINANCIAL INC .| 06/13/2015| MATURITY. 2,300,000 2,300,000 | ..........2,419,324 2,342,139 (42,139) (42,139) 2,300,000 0 .06/13/2015
75079Q AA 8| RAIN INDUSTRIESLTD... 04/02/2015( VARIOUS. ..188,000 ....200,000 ..199,892 ....199,892 13,392 (13,392) 186,500 1,500 1,500 .01/15/2021
775788 AA 0| ROLTA AMERICAS LLC PRIV PLACE. .| 06/03/2015) VARIOUS 211,925 245,000 210,700 210,700 33,541 9,280 24,261 234,960 (23,035) (23,035)] . .07/24/2019 | 3FE.......
78454L  AB 6| SMENERGY CO.....cccoooorerecerereviverevcvererivcrerivirerires | oo 05/27/2015| VARIOUS. 15,553 15,000 14,913 4,690 5 89 (84) 14,831 722 722 .02/15/2019 | 3FE.......
892335 AL 4| TOYSRUSINC....ccoooouooimmmmerremscrscrscssssessscsesiissesics | ceee 05/12/2015| VARIOUS. 47,763 65,000 42,575 42,575 4,540 2,269 2,271 44,846 2,916 2916 .10/15/2018 | 5FE.......
896522 AF 6| TRINITY INDUSTRIES INC.......cccoocooeeeecvcvemicvicraccs | creie 04/21/2015f WELLS FARGO 733 GROUP...... S (BSOSO 647,083 | ............. 410,000 | ... 478,163 | ............ 457,527 (4,223) (4,223) crvrinnnnenn858,304 | s | 193,759 | coovvveveren 193,759 .06/01/2036 | 3FE.......
90132B AA 5|24 HOUR HOLDINGS Il LLC.....coooerevvvercrrccrcrrerccnc | e 06/23/2015( VARIOUS. 239,200 295,000 236,000 236,000 0 236,000 3,200 3,200 .06/01/2022 | 5FE.......
90346W AB 9| AMERICAN AIRLINES GROUP INC. .| 05/15/2015| CALL at 100.000. 7,787 7,787 7,397 7,397 0 7,397 389 389 .05/15/2023 | 3FE.......
89352H AC 3| TRANSCANADA CORP. A...] 05/13/2015) JEFFERIES & CO INC.....cocoovvvcvccs | s | s 1,920,000 2,000,000 2,080,000 2,063,238 (9,802) (9,802) PAVSKE/S YA IR (133,437)] ............(133,437) .05/15/2067 | 2FE.......
STATE STREET GLOBAL
92765Y AB 3| VIRGIN AUSTRALIA HOLDINGS LTD.......ccccoeereo F...| 04/23/2015| MARKETS LLC 3,950 3,950 3,950 3,950 0 3,950 0 119 |.10/23/2020 | 3FE.......
STATE STREET GLOBAL
92765Y _AC__ 1] VIRGIN AUSTRALIA HOLDINGS LTD F...| 04/23/2015] MARKETS LLC 7,028 7,028 7,028 0 0 250 |.10/23/2018 | 4FE.......
3899999. Total Bonds - Industrial and Miscellaneou: 32,306,788 30,098,341 32,049,365 0 (65,815) .131,433 ..(197,248) 0 0 ..878,536 XXX XXX
8399997. Total Bonds - Part 4 ... 135490375 | ... 131,044,771 | ......136,637,932 | .......37,354,571 0 f (179,866)| ............ 131,433 (311,299) 0]...135302,614 0 ..187.756 ,796,268 XXX XXX
8399999. Total Bonds .....135490,375 | ..... 131,044,771 | ....136,637,932 | .......37,354,571 0 (179.866)] .............131,433 (311,299) 0]...135302,614 0. 187756 | ............. 187,756 | ........ 1,796,268 XXX XXX
Preferred Stocks - Industrial and Miscellaneous
02005N 60 5] ALLY FINANCIAL INC........cocovvrvvverrrrrcrrncvcnrervrerenns | o 04/10/2015f CALL at 1000.000.........ccoocvvvrmcreees | corvcieic 773.000 | ............ FRETVVVIH Y I 724128 | ... 724,128 0 oo 124,128 48,872 | ............ 17,709 XXX P4UFE.
22822V 20 0| CROWN CASTLE INTERNATIONAL CORP.......| ... 06/18/2015f VARIOUS...........coocvevvrvrerrrrrenrennniens cienennnn3,114.000 329,475 306,469 306,469 0 306,469 23,006 3,503 XXX P5L.......
45031U 88 7] ISTARFINANCIALINC.......coooooovvvvciricicirciiirccreiices | oo 05/13/2015f VARIOUS .........9,700.000 575,105 509,081 509,081 0 509,081 66,024 5456 XXX P5UFE.
8499999. Total Preferred Stocks - Industrial and Miscellaneou XXX .1,539,678 0 0 0 0 0. .1,539,678 0 ..137,902 26,668 XXX XXX
8999997. Total Preferred Stocks - Part 4 XXX 1,539,678 0 0 0 0 0].....1539678 0 ..137,902 26,668 XXX XXX
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8999999. Total Preferred SIOCKS. ... s | 1,677,580 XXX ........1,539,678 | ..........1,539,678 0 0 0 0 0 ... 1,539,678 O e, 137,902 | et 137,902 26,668 XXX XXX
Common Stocks - Industrial and Miscellaneous
31339* 10 7|FHLBI 05/29/2015 STATE ST BANK & TRUST.. 1,123,200 XXX 1,123,200 1,123,200 0 coee 1,123,200 0 XXX
464287 50  7|ISHARES CORE S&P MIDCAP ETF........cccocucvuces | wuue 05/27/2015{ MORGAN STANLEY. ,292,593 XXX ,991,491 5,024,560 (33,069) (33,069) v 4,991,491 301,102 301,102 | ............ 16,700 XXX
78462F 10 3| SPY EXCHANGE TRADED FUNDS..........ooveeeee | coeee 05/27/2015{ MORGAN STANLEY. 5,802,706 XXX wieeer....5,007,273 5,630,700 (YA X:V24) [T [ [ (623,427) 5,007,273 f oo | s 795433 | .coccccc.. 795,433 56,601 XXX | I
9099999. Total Common Stocks - Industrial and Miscellaneous. .......12,218,499 XX . 11,121,964 | .......11,778 460 (656,496) 0 0 (656,496) 0]....11,121,964 (V] [ 1,096,535 | ......... 1,096,535 | ... 73,301 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
000000 00 0f Blue Cross Complete of Michigan | ..... | 06/01/2015[ COMPLETE HEALTHLLC ..o | oo 100.000 XXX ...4,892.170 ...4,201,643 4,201,643 4,892,170 0 XXX [
9199999. Total Common Stocks - Parent, Subsidiaries and Affiliate: XXX .4,892,170 ..4,201,643 0 0 4,201,643 0].....4892170 0 0 0 0 XXX XXX
Common Stocks - Mutual Funds
74253Q 74 7| PRINCIPAL MIDCAP FUND-INS MUT FUND......{ ... 06/30/2015f VARIOUS...........coocvemvvererrrrrensnnnniens ci000re5,460.296 | ............ 129,136 XXX 104,714 | oo 142,376 0 YA 24,422 24,422 XXX I
880196 87 8| TEMPLETON FOREIGN FUND R-6.......coccvveveneeee | o 06/30/2015 VARIOUS..........oooooorvvirrniiinrnes | o 21408530 | oo 159,922 XXX s 161,509 | .oovvveveeee 147,077 0 ceee.... 161,509 (1,587) (1.587) XXX | I
9299999. Total Common Stocks - Mutual Funds. 289,058 XXX 266,223 289453 0 0 0 0 0 266,223 0 22,835 22,835 0 XXX XXX
9799997 Total Common Stocks - Part 4. .......17,399,727 XXX | 16,280,357 | ........12,758 440 0 0 ... 3,545,147 0]....16,280,357 [V 1,119,370 XXX XXX
D 9799999. Total Common Stocks ... 17,399,727 XXX .16,280,357 | .......12,758,440 0 0 3,545,147 0]....16,280,357 0].....1119370 XXX XXX
m 9899999. Total Preferred and Common Stocks 19,077,307 XXX 17,820,035 4,298 118 0 0 ... 3,545,147 0 7,820,035 0].....1257272 XXX XXX
©[9999999. Total Bonds, Preferred and COMMON SOCKS.....vvoosissioicveririiiss o ......154,567,682 XXX .....154,457 967 | .......51,652,689 v (179,.866) ] ............ 131,433 3233848 | .o 0]...153,122,649 ......... 1,445,028 XXX XXX
.01 (a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.

[A
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11
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Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Rate of Received During | Accrued at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JP Morgan Chase Bank, NAA....................... 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603 4,983512 | .............10,602,554 | ................ 4,102,231 | XXX
JP Morgan Chase Bank, NAA....................... 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603 50,000 50,000 50,000 | XXX
JP Morgan Chase Bank, NAA....................... 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603 ....(19,877,668) (3,137,821) (3,453,621) | XXX
JP Morgan Chase Bank, NAA....................... 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603 (1,619,522) (1,138,176) (20,712,239) | XXX
Bank of New York Mellon..............cccooovveennees 6023 Airport Rd, Oriskany, NY 13424 905,913 (365,131) (52,401) | XXX
Federal Home Loan Bank of Indianapolis..... 8250 Woodfield Crossing Blvd, Indianapolis IN 46240 56,062 893 774 | XXX
State Street Bank and Trust Company. 801 Pennsylvania, Kansas City, MO 64105, (28,589) (28,560) (241,777) | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 ....(15,530,292) 5,983,759 (20,307,033) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 ....(15,530,292) 5,983,759 (20,307,033) | XXX
0599999. Total Cash XXX XXX 0 0 ...(15,530,292) | ......vvvevns 5,983,759 | .....oceeeus (20,307,033) | XXX
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Description Code | Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Bonds - Industrial and Miscell (Unaffiliated) - Issuer Obli

AFLAC INC..eeeeeeeeeeeeeesesssessssssssss s S EEessssessesssssssse | cessssenies ...05/29/2015 | ................. 3450 |.....08/15/2015 1,354,496 17,595 (16,834)
L1 OO0 0000000000000 0000000000000 0000000000000 000000000000 00000000 00000000000 0000000000000 00 000000000000 000000 0000000000000 0000000000000 0000000000000 0000000000000 0000000000000 00000000000 O OO P OO PPO PP PPOPPOPPOPPOPPOPPPPPPPPOPPOOOS IVPPOPOOOOR ...05/15/2015 | .....ccvcvc 2.250 |......08/07/2015 455,717 4,095 (3,746)
ECOLAB INC...coovooeerreeeeeeeees s s L1 111811 | i ....06/30/2015 | ... 1.000 |.......08/09/2015 3,312,570 13,203 (12,488)
ENTERPRISE PRODS OPE..........covvvvcrttetete ettt 550555555 1111111 | sessssssss ...08/03/2015 | .....ocvcvcc 1.250 |.......08/13/2015 6,203,886 29,708 (26,885)
GEORGIA PWR CO. ...06/12/2015 | . 0.750 ....08/10/2015 249,982 734 (655)
TIME WARNER INC ....06/15/2015 | . 150 | .......07/15/2015 3,090,930 44,853 (44,061)
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation: 14,667,581 110,188 (104,669)
3899999. Total - Industrial and Miscellaneous (Unaffiliated). 14,667,581 110,188 (104,669)
Total Bonds

7799999. Subtotals - Issuer Obligation: 14,667,581 110,188 (104,669)
8399999. Subtotals - Bond: 14,667,581 110,188 (104,669)
8699999. Total - Cash Equivalent: 14,667,581 110,188 (104,669)
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